Jerrold Marsden and Alan Weinstein 


Geometry Formulas 


Area of rectangle 
circle 
triangle 


Surface Area of sphere 


Volume of box = lwh 
sphere V=4ar° 
cylinder = arh 


A 
A 
A 
A 
cylinder A =2arh 
V 
V 
V 
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cone 


ll 
wh 
os 


area of base) X (height) 
Trigonometric Identities 


Pythagorean 

cos’@ + sin2@ = 1, 1 + tan2@ = sec, cot?@ + 1 = csc’O 
Parity 

sin(—@) = —sin 6, cos(— @) = cos@, tan(—6) = —tané 

csc(— 6) = —csc@, sec(— 8) = sec 8, cot(— 6) = —coté 
Co-relations 

cos @ = sin( 5 6), csc 6 = seo( 5 -6), cot@ = tan( 5 - a) 
Addition formulas 

sin(@ + ¢) = sin# cos@ + cosé sind 

sin(@ — $) = sin9 cos — cos @sing 

cos(@ + ¢) = cos@ cos @ — sin@ sing 

cos(@ — ¢) = cos@ cos + sin®# sing 

tan @ + tan 
tan(@ + ¢) = ee 
tan @ — tan 

tan(@ — $) = paras 
Double-angle formulas 

sin 26 = 2 sin @cos@ 

cos 26 = cos’O — sin?@ = 2 cos’@ — 1 = 1 — 2sin’6 


tan 26 = _2tand _ 
(1 — tan’@) 
Half-angle formulas 
sin? Png Penk = £088 or sin2g = 100820 cose 
29 _ 1+cosé _ 1+cos26 
se dace or cos’) eae 
0 sin 6 1 —cos@ 1 ~ cos26 
= = tan @ = —— 
bia 2 1+cos@ sin @ Br sin 26 


Product formulas 


sin @ sing = 4 [cos(@ — $) — cos(@ + 4)] 
cos § cos = 5 [cos(@ + ¢) + cos(@ — 4)] 


sin @ cos = 5 [sin( + @) + sin(@ — $)] 
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A Brief Table of Integrals 


(An arbitrary constant may .be added to each integral.) 


n = i n+l _ 
L. fx dx Para ts (n # —1) 
Loy xe 
2. f > dx =In|z| 
3 


. ferde=et 


fardx = an 


; fsinx dx = —cosx 


> 


: fcosx dx = sinx 
: ftanxdx = —In|cos x| 


: feotx dx = In|sin x| 


wo oa ns DH WW 


; fseex dx = In|sec x + tan x| 


= 1 1 
= Inftan( 5 x + z")| 


10. f esex dx = In|cse x — cot x| 
= Inftan > a| 

in-'% dx = xsin7!% — x2 
1. {sin Fi dx = x sin +ya°~ x (a >0) 
~— ya? — x? (a >0) 


= 5 In(a? +x’) (a>0) 


12. focosé' ~ dx = xcos7! 
a 


alxatx & 


13. fran! dx = xtan7! 


as 


am (mx — sin mx cos mx) 


14. / sin2’mx dx = 

15. f cos*mx dx = st (mx + sin mx cos mx) 
2m 

16. [sect dx = tanx 


17. f esc’ dx = —cotx 


n 


nat 7 
18. fsin'x dx Sao ee i f sin" 2x dx 
n n 


=] < 
n-1 ~ 
SSN f cos” 2x dx 
n n 


nt 


19. f cos"x dx = £98 


n-l 
20. f tan’ de = ans — f tan”2x dx (n#1) 


n-1 
n—-| 
21. fcottx ds = ares ~ f cott*x dx (n¥1) 
ny de = tanxsec"™*x | n—-2 a) 
22. f sec'x dx a + BOF [sec x ax (n # 1) 


23. feso'x dx =— cot x ese" + _ ; fest ?x dx (n #1) 
24, if sinh x dx = cosh x 

25, f cosh x dx = sinh x 

26. ff tanh x dx = In|cosh x| 

27. f coth x dx = In|sinh x| 


28. f sech x dx = tan~ (sinh x) 


This table is continued on the endpapers at the back. 
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Continued on overleaf 


Preface 


The goal of this text is to help students learn to use calculus intelligently for 
solving a wide variety of mathematical and physical problems. 

This book is an outgrowth of our teaching of calculus at Berkeley, and 
the present edition incorporates many improvements based on our use of the 
first edition. We list below some of the key features of the book. 


Examples and Exercises 


The exercise sets have been carefully constructed to be of maximum use to the 
students. With few exceptions we adhere to the following policies. 


® The section exercises are graded into three consecutive groups: 


(a) The first exercises are routine, modelled almost exactly on the exam- 
ples; these are intended to give students confidence. 

(b) Next come exercises that are still based directly on the examples and 
text but which may have variations of wording or which combine 
different ideas; these are intended to train students to think for 
themselves. 

(c) The last exercises in each set are difficult. These are marked with a 
star (*) and some will challenge even the best students. Difficult does 
not necessarily mean theoretical; often a starred problem is an 
interesting application that requires insight into what calculus is really 
about. 


@ The exercises come in groups of two and often four similar ones. 

® Answers to odd-numbered exercises are available in the back of the 
book, and every other odd exercise (that is, Exercise 1, 5, 9, 13,...) 
has a complete solution in the student guide. Answers to even- 
numbered exercises are not available to the student. 


Placement of Topics 


Teachers of calculus have their own pet arrangement of topics and teaching 
devices. After trying various permutations, we have arrived at the present 
arrangement. Some highlights are the following. 


® Integration occurs early in Chapter 4; antidifferentiation and the [{ 
notation with motivation already appear in Chapter 2. 
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® Trigonometric functions appear in the first semester in Chapter 5. 

® The chain rule occurs early in Chapter 2. We have chosen to use 
tate-of-change problems, square roots, and algebraic functions in con- 
junction with the chain rule. Some instructors prefer to introduce sin x 
and cosx early to use with the chain rule, but this has the penalty of 
fragmenting the study of the trigonometric functions. We find the 
present arrangement to be smoother and easier for the students. 

@ Limits are presented in Chapter 1 along with the derivative. However, 
while we do not try to hide the difficulties, technicalities involving 
epsilonics are deferred until Chapter 11. (Better or curious students can 
read this concurrently with Chapter 2.) Our view is that it is very 
important to teach students to differentiate, integrate, and solve calcu- 
lus problems as quickly as possible, without getting delayed by the 
intricacies of limits. After some calculus is learned, the details about 
limits are best appreciated in the context of l’H6pital’s rule and infinite 
series. 

® Differential equations are presented in Chapter 8 and again in Sections 
12.7, 12.8, and 18.3. Blending differential equations with calculus 
allows for more interesting applications early and meets the needs of 
physics and engineering. 


Prerequisites and Preliminaries 


A historical introduction to calculus is designed to orient students before the 
technical material begins. 

Prerequisite material from algebra, trigonometry, and analytic geometry 
appears in Chapters R, 5, and 14. These topics are treated completely: in fact, 
analytic geometry and trigonometry are treated in enough detail to serve as a 
first introduction to the subjects. However, high school algebra is only lightly 
reviewed, and knowledge of some plane geometry, such as the study of similar 
triangles, is assumed. 

Several orientation quizzes with answers and a review section (Chapter R) 
contribute to bridging the gap between previous training and this book. 
Students are advised to assess themselves and to take a pre-calculus course if 
they lack the necessary background. 


Chapter and Section Structure 


The book is intended for a three-semester sequence with six chapters covered 
per semester. (Four semesters are required if pre-calculus material is included.) 

The length of chapter sections is guided by the following typical course 
plan: If six chapters are covered per semester (this typically means four or five 
student contact hours per week) then approximately two sections must be 
covered each week. Of course this schedule must be adjusted to students’ 
background and individual course requirements, but it gives an idea of the 
pace of the text. 


Proofs and Rigor 


Proofs are given for the most important theorems, with the customary omis- 
sion of proofs of the intermediate value theorem and other consequences of 
the completeness axiom. Our treatment of integration enables us to give 
particularly simple proofs of some of the main results in that area, such as the 
fundamental theorem of calculus. We de-emphasize the theory of limits, 
leaving a detailed study to Chapter 11, after students have mastered the 
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fundamentals of calculus—differentiation and integration. Our book Calculus 
Unlimited (Benjamin /Cummings) contains all the proofs omitted in this text 
and additional ideas suitable for supplementary topics for good students. 
Other references for the theory are Spivak’s Calculus (Benjamin /Cummings & 
Publish or Perish), Ross’ Elementary Analysis: The Theory of Calculus 
(Springer) and Marsden’s Elementary Classical Analysis (Freeman). 


Calculators 


Calculator applications are used for motivation (such as for functions and 
composition on pages 40 and 112) and to illustrate the numerical content of 
calculus (see, for instance, p. 405 and Section 11.5). Special calculator discus- 
sions tell how to use a calculator and recognize its advantages and shortcom- 
ings. 


Applications 


Calculus students should not be treated as if they are already the engineers, 
physicists, biologists, mathematicians, physicians, or business executives they 
may be preparing to become. Nevertheless calculus is a subject intimately tied 
to the physical world, and we feel that it is misleading to teach it any other 
way. Simple examples related to distance and velocity are used throughout the 
text. Somewhat more special applications occur in examples and exercises, 
some of which may be skipped at the instructor’s discretion. Additional 
connections between calculus and applications occur in various section sup- 
plements throughout the text. For example, the use of calculus in the determi- 
nation of the length of a day occurs at the end of Chapters 5, 9, and 14. 


Visualization 


The ability to visualize basic graphs and to interpret them mentally is very 
important in calculus and in subsequent mathematics courses. We have tried 
to help students gain facility in forming and using visual images by including 
plenty of carefully chosen artwork. This facility should also be encouraged in 
the solving of exercises. 


Computer-Generated Graphics 


Computer-generated graphics are becoming increasingly important as a tool 
for the study of calculus. High-resolution plotters were used to plot the graphs 
of curves and surfaces which arose in the study of Taylor polynomial 
approximation, maxima and minima for several variables, and three- 
dimensional surface geometry. Many of the computer drawn figures were 
kindly supplied by Jerry Kazdan. 


Supplements 


Student Guide Contains 


® Goals and guides for the student 
® Solutions to every other odd-numbered exercise 
® Sample exams 


Instructor’s Guide Contains 


® Suggestions for the instructor, section by section 
® Sample exams 
® Supplementary answers 
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Misprints 


Misprints are a plague to authors (and readers) of mathematical textbooks. 
We have made a special effort to weed them out, and we will be grateful to the 
readers who help us eliminate any that remain. 
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How toUse this Book: 
A Note to the Student 


Begin by orienting yourself. Get a rough feel for what we are trying to 
accomplish in calculus by rapidly reading the Introduction and the Preface 
and by looking at some of the chapter headings. 

Next, make a preliminary assessment of your own preparation for calcu- 
lus by taking the quizzes on pages 13 and 14. If you need to, study Chapter R 
in detail and begin reviewing trigonometry (Section 5.1) as soon as possible. 

You can learn a little bit about calculus by reading this book, but you 
can learn to use calculus only by practicing it yourself. You should do many 
more exercises than are assigned to you as homework. The answers at the 
back of the book and solutions in the student guide will help you monitor 
your own progress. There are a lot of examples with complete solutions to help 
you with the exercises. The end of each example is marked with the symbol 
A. 

Remember that even an experienced mathematician often cannot “see” 
the entire solution to a problem at once; in many cases it helps to begin 
systematically, and then the solution will fall into place. 

Instructors vary in their expectations of students as far as the degree to 
which answers should be simplified and the extent to which the theory should 
be mastered. In the book we have arranged the theory so that only the proofs 
of the most important theorems are given in the text; the ends of proofs are 
marked with the symbol @. Often, technical points are treated in the starred 
exercises. 

In order to prepare for examinations, try reworking the examples in the 
text and the sample examinations in the Student Guide without looking at the 
solutions. Be sure that you can do all of the assigned homework problems. 

When writing solutions to homework or exam problems, you should use 
the English language liberally and correctly. A page of disconnected formulas 
with no explanatory words is incomprehensible. 

We have written the book with your needs in mind. Please inform us of 
shortcomings you have found so we can correct them for future students. We 
wish you luck in the course and hope that you find the study of calculus 
stimulating, enjoyable, and useful. 


Jerry Marsden 
Alan Weinstein 
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Chapter 7 


Basic Methods of 
Integration 


Learning the art of integration requires practice. 


In this chapter, we first collect in a more systematic way some of the 
integration formulas derived in Chapters 4-6. We then present the two most 
important general techniques: integration by substitution and integration by 
parts. As the techniques for evaluating integrals are developed, you will see 
that integration is a more subtle process than differentiation and that it takes 
practice to learn which method should be used in a given problem. 


7.1 Calculating Integrals 


The rules for differentiating the trigonometric and exponential functions lead to 
new integration formulas. 


In this section, we review the basic integration formulas learned in Chapter 4, 
and we summarize the integration rules for trigonometric and exponential 
functions developed in Chapters 5 and 6. 


Given a function f(x), {f(x)dx denotes the general antiderivative of f, 
also called the indefinite integral. Thus 


if f(x)dx= F(x) + C, 
where F’(x) = f(x) and C is a constant. Therefore, 
£ f fe)ax= f(2). 


The definite integral is obtained via the fundamental theorem of calculus by 
evaluating the indefinite integral at the two limits and subtracting. Thus: 


[ Ieax= F(x = Fb) ~ F(a), 


We recall the following general rules for antiderivatives (see Section 2.5), 
which may be deduced from the corresponding differentiation rules. To check 
the sum rule, for instance, we must see if 


& [f fee +f g(xar| = f(x) + g(*). 


But this is true by the sum rule for derivatives. 
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338 Chapter 7 Basic Methods of Integration 


Example 1 


Solution 


Sum and Constant Multiple Rules for 
Antiderivatives 


{Lie + g(x) | dx= f f(x)dxt f g(x) ax; 
fof) dx= ef f) dx. 


The antiderivative rule for powers is given as follows: 


Power Rule for Antiderivatives 


n+l 


x — 
[x"dx= a al as 


In|x| + C, n=—l. 


The power rule for integer n was introduced in Section 2.5, and was extended 
in Section 6.3 to cover the case n= —1 and then to all real numbers x, 
rational or irrational. 


2/34 8 . xi + 8x43 ; 7 3 
Calculate (a) f (3x +5 ) ax; (b) f ( epee? | dx; ©) f (x” + x3)dx. 
(a) By the sum and constant multiple rules, 
2/3, 8 = 2/3 L 
f(3x + © ) ax 3 [x dx+ 8 dx. 
By the power rule, this becomes 


5/3 
3 35 + 8In|x|+C= 2 x5 + 8In|x| +C. 


3 3 
(b) jf 8 Bae f(t ++ 3 )ax= = + 8x +3In|x| + C. 


x 


a+ 4 
(c) [7+ X)dr= core + rs +ClA 


Applying the fundamental theorem to the power rule, we obtain the rule for 
definite integrals of powers: 


Definite Integral of a Power 


n+1 12 prt 1 


b 
f x"dx = = 
la n+] 
Ifn = —2, —3, —4,..., aand 5 must have the same sign. If n is not an 
integer, a and b must be positive (or zero if n > 0). 


ii Ly= In| x| 
fy 


Again a and b must have the same sign. 


—q" 


a fornreal, n¥#—1. 


a 


6 
a 


-—¥ _ = 4 
= In|b| — InJa| In( *). 
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7.1 Calculating Integrals 339 


The extra conditions on a and b are imposed because the integrand must 
be defined and continuous on the domain of integration; otherwise the 
fundamental theorem does not apply. (See Exercise 46.) 


Example 2 Evaluate (a) f "(x4 — 3x Jax; (b) i (& Ms 2 \ ax; 


(x44 x84 i) 
+ | dx. 
©) ipl x . 


1 


Solution (a) [ce = 3x )dx= { (x* = 3) ax| = ~ a 7 
0 
=1-2--2. 
(b) f (ve + 2) dx = (475 + 2In|x\) 


= 22° +2m2-(2 +0) = 42-2 +21n2. 


1 (xt4+ x64] ie 2 4 1 
(c) ial °) Jax AG x 7 xX 


In the following box, we recall some general properties satisfied by the definite 
integral. These properties were discussed in Chapter 4. 


Properties of the Definite Integral 
1. Inequality rule: If f(x) < g(x) for all x in [a,b], then 


mic dx < f° s(x) dx. 


2. Sum rule: 


LU oe ae) } = ff) dx+ [" g(x)dx. 


3. Constant multiple rule: 


[cf dx = cf” f(x)dx, ca constant. 


4. Endpoint additivity rule: 
[fe ax= f° poyax+ [f(x as a<b<e. 
a a b 


5. Wrong-way integrals: 


[Feo dx= — [re dx. 
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Figure 7.1.1. The area of 
the entire figure is 

[i flx) dx = [2 flx)dx + 

Si f(x) dx, which is the sum 
of the areas of the two 
subfigures. 


Example 3 


Solution 


Figure 7.1.2. The integral 
of f on [0, 1] is the sum of 
its integrals on [0,4] and 


[3, 1}. 
Example 4 


Solution 


If we consider the integral as the area under the graph, then the endpoint 
additivity rule is just the principle of addition of areas (see Fig. 7.1.1). 


Let 


; 0 


2: 
t, 


~~ OOM 
nN NN 


SO= | 
Draw a graph of f and evaluate {} f(t) dt. 


The graph of f is drawn in Fig. 7.1.2. To evaluate the integral, we apply the 
endpoint additivity rule with a = 0,b =4, andc =1: 


1 = / 1 _ 1/2 ] | 
f foae f “fears fi fina zat fat 


1/2 1 


nae lp 
a3 +5 


col 


coe Spree nee 
=4a4tg-3'4 


1/2 


Let us recall that the alternative form of the fundamental theorem of calculus 
states that if f is continuous, then 


d x 

ae J 1O4= 0). 
aa af" 3 
Find val 1 + 2s? ds. 


We write g(t) = [oy +253 ds as f(?), where f(u) = 4/1 + 253 ds. By the 
fundamental theorem (alternative version), f’(u) = ¥1+2u?; by the chain 
tule, g’(t) = f'(?)[d(0?)/dt] =1+ 20° -24 a 


As we developed the calculus of the trigonometric and exponential functions, 
we obtained formulas for the antiderivatives of certain of these functions. For 
convenience, we summarize those formulas. Here are the formulas from 
Chapter 5: 


Trigonometric Formulas 
it fcosdd0 = sind + Cc 2. [sino ao = —cosd+C 
3. [sec’9 ao =tand+C 4. fesc*0 a =-—cotd+C 
oy 


tan@sec@d@ = sec8 + C 6. f cot csc a = —cscO+ C 
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inverse Trigonometric Formulas 


L. fe mane, ae ye i, 

Vy — XX 

2. f SB =cos"'x +, ef eye], 
yl-x 

3. OG stan x + C, —0 <x < 00. 

[ae = cot x + C, —~0o<x< 00. 


= sec” 'x + C, —-o<x<-l or 1<x< 00. 


ed dx 
. fs — — dx 
x? (#" _ 


aia -o<x<-l or 1<x<o0. 


By combining the fundamental theorem of calculus with these formulas and 
the ones in the tables on the endpapers of this book, we can compute many 
definite integrals. 


Example 5 Evaluate (a) if "(x4 + 2x + sinx) dx; (b) f */® cos 3x dx; (c) ieee ee! eee 
0 0 i 2 
J 
Solution (a) We begin by calculating the indefinite integral, using the sum and constant 


multiple rules, the power rule, and the fact that the antiderivative of sin x. is 
—cosx+C: 


{oe +2x+ sinx)dx= [ x*dx+ 2{xdx+ [sinxdx 
= x°/5 + x? —cosx + C. 
The fundamental theorem then gives 
Cet + 2x + sin x) dx 
0 


wT 


5 
= 7 t+ 1° — cosm — (0 + 0— cos0) 


5 
-(= +x? cos] 


5 5 
= Det ltla2+art 2 73.07. 


0 


(b) An antiderivative of cos3x is, by guesswork, 4sin3x. Thus 


2/6 
[PS cos3x dx = 1 sin3x =tsgint 
3 0 3 2 


(c) From the preceding box, we have 


fas 


dy= sin™ y + C, 
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and so by the fundamental theorem, 


i —1__gwe= sing yi. = sin™'( 5 ] - sin“ "( 
2 


Ni 


The following box summarizes the antidifferentiation formulas obtained in 
Chapter 6. 


Exponential and Logarithm 


ferax =e*+C, 


Pee id 
fo dx= Po +C, 


f za = Injx|++ C. 
x 


Example 6 Find (a) if " 2 dx: (b) f 'Be* + 2x )dx; (c) f 2?” dy. 
~]1 0 0 


2 ao 3 


i he OD ee 


Solution (a) f 2* dx = 5 
~~] 


-1 
(b) [Ge + 2Vx )dx= 3 [led + 2 ['xdx 


1 
3/2 


sep 22) 
0 


= 3(e! — e) + $(1°/? — 0°77) 


Sgeega Saag 
=3e-3+4 3 =3e— 5 6.488. 


(c) By a law of exponents, 27” = (2?)’ = 4”. Thus, 


1 
152» dy= (' rp ha gene ef mes eee 
f? d= [vay mn4|, ma Fino 


Example 7 (a) Differentiate x In x. (b) Find f In.x dx. (c) Find i *Inx dx. 
2 
Solution (a) By the product rule for derivatives, 
a = wal 
ik (xInx) =Inx + x rs Inx + 1. 


(b) From (a), f(inx + 1)dx = xInx + C. Hence, 
finxdx= xInx—-x+C. 


(©) [inxax= (xInx — x)[§ = (5In5 — 5) — (2In2 — 2) 


=5in5—2In2-3.4 
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Example 8 


Solution 


Figure 7.1.3. Find the 
shaded area. 


Figure 7.1.4. Find the area 
of the shaded region. 


Example 9 


Solution 
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Finally we recall by means of a few examples how integrals can be used to 
solve area and rate problems. 


(a) Find the area between the x axis, the curve y=1/x, and the lines 
x=-—eandx=—e. 

(b) Find the area between the graphs of cos x and sin x on [0,7 /4]. 

(a) For —e*? < x < —e, we notice that 1/x is negative. Therefore the graph of 
1/x lies below the x axis (the graph of y = 0), and the area is 

{50 - +) ax = In) = —(Ine — Ine*) = —(1 — 3) =2. 


—e 


See Fig. 7.1.3. 
si 
(1,1) 
—e3 = — 20.09 —e=—2.718 


(b) Since 0 < sinx < cosx for x in [0,7/4] (see Fig. 7.1.4), the formula 


for the area between two graphs (see Section 4.6) gives 
= a/4 
f /*(cos.x — sinx) dx = (sin x + cos.x) ange ee ea 
0 0 2 2 
Water flows into a tank at the rate of 2¢ + 3 liters per minute, where ¢ is the 
time measured in hours after noon. If the tank is empty at noon and has a 
capacity of 1000 liters, when will it be full? 


~l1=~2—-laA 


First we should express everything in terms of the same unit of time. Choosing 
hours, we convert the rate of 2¢ + 3 liters per minute to 60(2¢ + 3) = 120% + 
180 liters per hour. The total amount of water in the tank at time T hours past 
noon is the integral 


f"c208 + 180) de= 429 (7? — 0%) + 180(T — 0) = 607? + 1807. 
0 


The tank is full when 6077 + 1807 = 1000. Solving for T by the quadratic 
formula, we find T = 2.849 hours past noon, so the tank is full at 2:51 P.M. A 
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Example 10 Let P(‘) denote the population of bacteria in a certain colony at time ¢. 
Suppose that P(0) = 100 and that P is increasing at a rate of 20e* bacteria per 
day at time ¢. How many bacteria are there after 50 days? 


We are given P’(t) = 20e* and P(0) = 100. Taking the antiderivative of P’(1) 
gives P(t) = %e**+ C. Substituting P(0) = 100 gives C = 100 — 2. Hence 
P(t) = 100 + 22(e* — 1), and P(50) = 100 + 22(e' — 1) ~9.2 x 10® bacteria. 
(This exceeds the number of atoms in the universe, so growth cannot go on at 
such a rate and our model for bacterial growth must become invalid.) A 


Solution 


Exercises for Section 7.1 


Evaluate the indefinite integrals in Exercises 1-8. 


5 [ Gx? + 2x + x) de 23 
2. fx? +3x744 x78) dx 
24. 
3. (er + 2x) ax 
4. fe — 8x) dx 25 
oh f Gin2x + 3x) dx %6 
6. f (os 3x —2x + l)dx 
27 
ue (er + 2cosx + 5x”) dx 
8. f (e* — 8sin2x + x~“)dx 28. 
Evaluate the definite integrals in Exercises 9-34. 29 
9. ie (x8 + 2x? — I) dx 
2 30. 
10. { (x! + x9) dx 
31 
IL. fra —yty)dy 
32 
12. [°@x + 3x + 2)dx 
‘0 
33 
13. f Oh Ais as 
16 
34 
14. f 816 4s ds 
1 
“31 35 
15. + ar 
f, r 
af Te 4 
16. eae elo 
Sera) 
17. die cos x dx 
aye 36. 
18. ee sin 5x dx 
0 
19. {’e sin + 4cos@) d0 
0 
20. if 7/23 sin 4x + 4.cos 3x) dx 
0 
1 3 37. 
21 dx 
if x?+1 
1 ds 
39; 
if 14s? 
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: if du 
v2 uyu? —-1 


[P76 48°71 ds 
0 


: f 7/4 Sec2x dx 
0 


: [Ales a ) ax 
0 cos*x 


: ii 73 + x?/3) dx 
1 


2 3 
ee + 4x Ae 
1 


x 


lst] 


f 200 (90x?! — 80x33 + 5580x97 + 1) dx 
—200 


ie (65x? + 48x29 — 3x!3 + 15x5 — 2x)dx. 


— 243.8 


. Check the formula 


fll x dx= Z (3x —2)1 + xy/?+C 
and evaluate f 3xyT + x dx. 
0 
(a) Check the integral 
if u dx=2tan~'/x -1+C. 


xyx—T 


(b) Evaluate f “(1/x¥x 1) dx. 

(a) Verify that f xe dx =the" +C. 

(b) Evaluate fixe" + 31nx)dx (see Exam- 
ple 7). 
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38. (a) Verify the formula 


ed C. 


(b) Evaluate i 3/421 / x] dx. 

39. Suppose that a POE? i f() dt = 6, and 
i" f() dt=3. Find (a) i f(t) dt and (b) [ fat. 
(c) Show that f(A) < 0 for some t in (5, 7). 

40. Find f *[4 f(s) + 3/45 ]ds, where f *#(s)ds = 6. 

41. Find £ fe + sin 5x2 dx. 


a a2 cos 13/2 
42. Compute aa if (sin*t + e°°S*)’/* dt. 
43. Let 


2 -1<t<0, 
fO= Vt 0<1<2, 
—] 2<t<3. 
Compute if 2 f(d at. 
-1 
44. Let 
x O0< x <i, 
h(x) = fi ‘ ‘ 
4 2ex<l. 
Compute [[h@ ax. 
0 
45. Let f(x) = sin x, 
afl —m<x<2, 
a(x) E 2<x<q, 


and h(x) = 1/x*. Find: 
(a) [V" fedg(a) drs b) [Pgoh( dx; 


(c) i : f(g) dt, for x in (0,7]. Draw a graph 
a {2 
of this function of x. 
46. We have 1/x* > 0 for all x. On the other hand, 
f(dx/x4 = [x4dx = (x~3/—3)+ C, so 


How can a positive function have a negative 
integral? 
Find the area under the graph of each of the functions 
in Exercises 47-50 on the stated interval. 


47, x 7 on [0,2]. [Hint: Divide.] 


48. 


on [0, 2]. 


x 
49, x 


on [1,4]. 


ra 


50. sin x — cos2x on [ 1 im |: 
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51. Find the area under the graph of y = e”* be- 
tween x =O and x=1. 

52. A region containing the origin is cut out by the 
curves y = 1/yx, y= —1/yx, y= 1/¥— x, and 
ye ~1/f—.x and the lines x = +4, y= +4; 
see Fig. 7.1.5. Find the area of this region. 


y 


Figure 7.1.5. Find the area 
of the shaded region. 


53. Find the area of the shaded region in Fig. 7.1.6. 


Figure 7.1.6. Find the area of the “retina.” 


54. Find the area of the shaded “flower” in Fig. 
7.1.7, 


Figure 7.1.7, Find the shaded area. 
55. Illustrate in terms of areas the fact that 


nw. 2, if n is an odd positive integer; 
i! sinx dx= Bae: pape 
0 0, if m is an even positive integer. 
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56. Find the area of the shaded region in Fig. 7.1.8. 


Figure 7.1.8. Find the area of the shaded region. 


57. Assuming without proof that 


f 7/2 in2x dx = i 7/2 008’x dx (see Fig. 7.1.9), 
o 0 


find if 7/2 6m? x dx. (Hint: sin2x + cos’x = 1.) 
o 


Figure 7.1.9. The areas under the graphs of sin2x 
and cos*x on [0,7/2] are equal. 


58. Find: 
(a) feos 2x dx; 


(b) f (cos?x — sin?x) dx; 
(c) f (cos*x + sin?x) dx; 
(d) i cos*x dx (use parts (b) and (c)); 


(e) f 7/2 co92x dx and ye 7/2 in2x dx (compare 


with Exercise 57). 
59. (a) Show that fain tcost dt =4sin*t + C. 


(b) Using the identity sin2¢ = 2sin¢cost, show 


that fsinecost de = —}cos2t+C. 


(c) Use each of parts (a) and (b) to compute 


f 7/4.:n t cost dt. Compare your answers. 
' /6 


60. Find the area of the shaded region in Fig. 7.1.10. 


61. 


62. 


63. 


64. 


65. 


66. 


67. 


Figure 7.1.10. Find the 
shaded area. 


Show that the area under the graph of f(x) 

= 1/(1 + x?) on [a,] is less than 7, no matter 

what the values of a and b may be. 

Show: the area under the graph of 1/(x? + x°) 

between x = 2 and x = 3 is smaller than 4. 

A particle starts at the origin and has velocity 

v(t) =7+ 40 + 6sin (af) centimeters per second 

after ¢ seconds. Find the distance travelled in 200 

seconds. 

The sales of a clothing company ¢ days after 

January 1 are given by S(t) = 260e! dollars 

per day. 

(a) Set up a definite integral which gives the 
accumulated sales on 0 < ¢ < 10. 

(b) Find the accumulated sales for the first 10 
days. 

(c) How many days must pass before sales ex- 
ceed $900 per day? 

Each unit in a four-plex rents for $230/month. 

The owner will trade the property in five years. 

He wants to know the capital value of the prop- 

erty over a five-year period for continuous inter- 

est of 8.25%, that is, the amount he could borrow 

now at 8.25% continuous interest, to be paid back 

by the rents over the next five years. This 

amount A is given by A = {JRe~“ dt, where 

R = annual rents, k = annual continuous interest 

rate, T = period in years. 

(a) Verify that A =(R/k)(1 — e7*7). 

(b) Find A for the four-plex problem. 

The strain energy V, for a simply supported uni- 

form beam with a load P at its center is 


_ 1 ial Px \? 
Ve= EI | (+) dx. 

The flexural rigidity EI and the bar length | are 

constants, EI #0 and / > 0. Find V,. 

A manufacturer determines by curve-fitting 

methods that its marginal revenue is given by 

R'(t) = 1000e/* and its marginal cost by C’(t) 

= 1000 — 21, ¢ days after January 1. The revenue 

and cost are in dollars. 

(a) Suppose R(0) = 0, C(O) = 0. Find, by means 
of integration, formulas for R(t) and C(?). 

(b) The total profit is P = R — C. Find the total 
profit for the first seven days. 
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68. The probability P that a capacitor manufactured 
by an electronics company will last between 
three and five years with normal use is given 


approximately by P = f °(22.05)1-3 at. 
3 
(a) Find the probability P. 
(b) Verify that if 7(22.05)t~3 dt = 1, which says 
3 


that all capacitors have expected life be- 
tween three and seven years. 
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69. Using the identity u u J find 


t ¢+1  t¢+iy’ 
f dat 
1 ¢(¢+1) 


at Px: 
*70. Compute by writin, 
P tae 1) Y : 
VAS 2 ee 
eP¢+1) ¢ #2 (C+) 


for suitable constants A, B, C. 


7.2 


Example 1 


Solution 


Integration by 
Substitution 


Integrating the chain rule leads to the method of substitution. 


The method of integration by substitution is based on the chain rule for. 
differentiation. If F and g are differentiable functions, the chain rule tells. us. 
that (Fo g)(x) = F’(g(x))g(x); that is, F(g(x)) is an antiderivative. of 
F’'( g(x))g’(x). In indefinite integral notation, we have 


{F’(e(x))8'(%) de= F( g(x) + C. 


As in differentiation, it is convenient to introduce an intermediate variable 
u = g(x); then the preceding formula becomes 


[Fw 4 de= F(u) + €. 


x 
If we write f(u) for F’(u), so that {f(u)du = F(u) + C, we obtain, the formula 


f fw) Bax= f fw) au (1) 


This formula is easy to remember, since one may “cancel: the di’s.” 

To apply the method of substitution one must find in a given. integrand: 
an expression u = g(x) whose derivative du/dx = g'(x) also occurs: in the 
integrand. 


Find [axe + 1 dx and check the answer by differentiation. 
None of the rules in Section 7.1 apply to this integral, so we try integration by 


substitution. Noticing that 2x, the derivative of x? +1, occurs in the inte- 
grand, we are led to write w= x? + I; then we have 


fxlx? + lde= fet +1 2xdx = [ fu( Sax. 


By formula (1), the last integral equals fu du = ful/du = 2u>/? + C. At this 
point we substitute x? + 1 for u, which gives 


f2xve? + 1dvmaer? + y+. 


Checking our answer by differentiating has educational as well as insur- 
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ance value, since it will show how the chain rule produces the integrand we 
started with: 


4 [27,24 1," we te drye jy aye aT 
rab +1) +C| SS (x24 1) 2 (x24 1) =[ ye? +1 ]2x, 
as it should be. A 


Sometimes the derivative of the intermediate variable is “hidden” in the 
integrand. If we are clever, however, we can still use the method of substitu- 
tion, as the next example shows. 


Example 2. Find cos’x sin x dx. 


Solution We are tempted to make the substitution u = cosx, but du/dx is then — sin x 
rather than sinx. No matter—we can rewrite the integral as 


ve - cos*x)( — sin x) dx. 
Setting u = cosx, we have 


[- Bax = [ -wdu= = w+, 


so 
f cos’ sinx dx= —1cos*x + C. 
You may check this by differentiating. A 


— 
xX. 
e 


Example 3 Find f = 


Solution We cannot just let w= 1+ e?*, because du/dx =2e* #e*; but we may 
recognize that e** =(e*)’ and remember that the derivative of e* is e*. 
Making the substitution u = e* and du/dx = e*, we have 


eee ee -e* dx 


1 du 1 
=(—_1_ .@ ga di 
peer: dx la 


=tan~'u+C=tan'(e*)+C. 


Again you should check this by differentiation. A 


We may summarize the method of substitution as developed so far (see Fig. 
7.2.1). 


Integration by Substitution 


To integrate a function which involves an intermediate variable u and its 
derivative du/dx, write the integrand in the form f(u)(du/dx), incorpo- 
rating constant factors as required in f(u). Then apply the formula 


f fu) Beae= f p(w) au. 


Finally, evaluate {f(u)du if you can; then substitute for u its expression 
in terms of x. 
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Figure 7.2.1. How to spot u 
in a substitution problem. 


Example 4 


Solution 


Example 5 


Solution 
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/ (expression in i) + (derivative of w) dy ={ (expression in i) du 


aera SS ee ee 


u appears here the derivative 


as a function of uw appears 
asa factor 


Find (a) f x?sin(x’) dx, (b) fain 2x dx. 


(a) We observe that the factor x? is, apart from a factor of 3, the derivative of 
x*, Substitute u = x°, so du/dx = 3x? and x? =1du/dx. Thus 
fx?sin(x*) dx= (34 1 a sinudx= — xf (sin U) du pax 
=} sinudu= — + cos +C. 


Hence {x*sin(x*)dx = — 4 cos(x3) + C. 
(b) Substitute u = 2x, so du/dx = 2. Then 


: ae ie nel du 
fsindxdx= [5 (sin2x)2dx ,) sinu 4 7 dx 


a sinudu= — 1 cosu + Cc. 


py 2 
Thus 


fsin2xdx= _ + 008 2x +CiA 


2 
Evaluate: (a) ‘i 3 : dx, (b) i) a ap | Hint: Complete the square in 


the denominator], and (c) f sin?2.x cos2x dx. 


(a) Set u= x° +5; du/dx =3x?. Then 
ne I 2 L fi du 
—— dx= | ———_ 3x*dx= = | - Sd 
ieee easy a 5 Jue 
-lfmu_l eye ep 
mech ee 3 Injul + C 3 In|x +5/4+C. 
(b) Completing the square (see Section R.1), we find 
?—6t+ 10=(2 — 6¢+9)-9+ 10 
=(t-3)P+1 
We set u= t — 3; du/dt = 1. Then 


egy gear aa 
a ies 


at 7 
= (t-3)4+C. 


(c) We first substitute uw = 2x, as in Example 4(b). Since du / ax = 2, 


5 du= tan 'u4+ C, 
u 


so 


in? = I dig: 1 (32 
fain 2x cos 2x dx f sin? UCOSU > We dx 7 sin*u cos u du. 
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At this point, we notice that another substitution is appropriate: we set 


s =sinu and ds/du = cosu. Then 


1 sin? _1 (24 gel f92 
5 { sin’u cos u du Ss Ta xfs ds 


3 
=llgice£ic 
6 
Now we must put our answer in terms of x. Since s = sinu and u = 2x, we 
have 


fsin?2x cos 2x dx= = +C= sins +C= sin 2x +C. 
You should check this formula by differentiating. 

You may have noticed that we could have done this problem in one step 
by substituting u = sin2x in the beginning. We did the problem the long way 
to show that you can solve an integration problem even if you do not see 
everything at once. A 


Two simple substitutions are so useful that they are worth noting explicitly. 
We have already used them in the preceding examples. The first is the shifting 
rule, obtained by the substitution u =x +a, where a is a constant. Here 
du/dx =1. 


Shifting Rule 


To evaluate i f(x + a)dx, first evaluate i f(@) du, then substitute x + a 


for u: 


fie + a)dx= F(x+a)+C, — where F(u) = {fw au. 


The second rule is the scaling rule, obtained by substituting u = bx, where b is 
a constant. Here du/dx = b. The substitution corresponds to a change of scale 
on the x axis. 


Scaling Rule 
To evaluate i. f(bx) dx, evaluate f f(w) du, divide by b and substitute bx 


for u: 


{ fexjax= i F(bx)+C, where F(u) = f fw)au. 


Example 6 Find (a) j sec*(x + 7)dx and (b) i cos 10x dx. 


Solution (a) Since {sec*udu = tanu+ C, the shifting rule gives 
fiseo(x +7) dx= tan(x +7) + C. 


(b) Since fcosudu = sinu + C, the scaling rule gives 


i cos 10x dx= -sin(10x) + C. A 
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You do not need to memorize the shifting and scaling rules as such; however, 
the underlying substitutions are so common that you should learn to use them 
rapidly and accurately. 


To conclude this section, we shall introduce a useful device called 
differential notation, which makes the substitution process more mechanical. In 
particular, this notation helps keep track of the constant factors which must be 
distributed between the f(u) and du/dx parts of the integrand. We illustrate 
the device with an example before explaining why it works. 


4 
Example 7 Find if te gy. 


Solution We wish to substitute u = x° + 10x; note that du/dx = 5x* + 10. Pretending 
that du/dx is a fraction, we may “solve for dx,” writing dx = du/(5x* + 10). 
Now we substitute u for x° + 10x and du/(5x* + 10) for dx in our integral to 


obtain 
i) xt +2 dx= [ ¥42 du = x44+20 du _ L du 
(x5 + 10x)” ue 5x4+ 10 5(x*+2) wu? 5 
Notice that the (x* + 2)’s cancelled, leaving us an integral in u which we can 
evaluate: 
Lepdol(_1l,-4 eee 
al 2 3 ( au }+e ete 
Substituting x° + 10x for u gives 
4 
eas + 10x) 20(x° + 10x) 


Although du/dx is not really a fraction, we can still justify “solving for dx” 
when we integrate by substitution. Suppose that we are trying to integrate 
fh(x)dx by substituting u = g(x). Solving du/dx = g’(x) for dx amounts to 
replacing dx by du/g’(x) and hence writing 


A(x) ya 
fre) dx = eax (2) 


Now suppose that we can express h(x)/g’(x) in terms of u, i.e, h(x)/g'(x) 
= f(u) for some function f. Then we are saying that h(x) = f(u)g’(x) = 
f(g())g’(x), and equation (2) just says 


J (soe eyae= f (au 


which is the form of integration by substitution we have been using all along. 
1/x 
Example 8 Find ‘f ( e dx. 
x 


Solution Let u=1/x; du/dx = —1/x* and dx = — x? du, so 


J (ca)ev a= f (Jey = — fetdu= —e"+C 


and therefore 


f(b )era= -el/*4+Cg 
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Integration by Substitution 
(Differential Notation) 


To integrate f h(x) dx by substitution: 


. Choose a new variable u = g(x). 

. Differentiate to get du/dx = g’(x) and then solve for dx. 

. Replace dx in the integral by the expression found in step 2. 

. Try to express the new integrand completely in terms of u, eliminating 
x. (If you cannot, try another substitution or another method.) 

. Evaluate the new integral {f(u) du (if you can). 

Express the result in terms of x. 

. Check by differentiating. 


RWN 


v4 
Example 9 (a) Calculate the following integrals: (a) if OR gy. 
YP 3x2 41 
(b) feos x[cos(sin x)] dx, and (c) f ( yil+Inx Jar. 


x 


Solution (a) Let u = x° + 3x? + 1; du/dx = 3x? + 6x, so dx = du/(3x’ + 6x) and 


ii x? + 2x dx= { J x? + 2x ie 


yx3 +3x7 +1 


Thus 


2 1 
[Bw = (x3 43x74 177 4. 
¥x3 + 3x2 41 2 


(b) Let u = sinx; du/dx = cosx, dx = du/cosx, so 


{ cos x[ cos(sin x) | dx= i cos x| cos(sin x) | hon 
= { cosudu= sinu + C, 
and therefore 
f cos x[ cos(sin x) | dx = sin(sin x) + C. 
(c) Letu=1+4Inx; du/dx = 1/x, dx = x du, so 
fae Es In x dx= f aaa oar ey I = [ul? du= 2 3/2 + C, 
x x 3 


and therefore 


fe™ae- Z(1 +inxy?+ Ca 
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Exercises for Section 7.2 

Evaluate each of the integrals in Exercises 1-6 by 
making the indicated substitution, and check your an- 
swers by differentiating. 


1 


‘ 2x6? +49 dx; u= x7? +4, 


pa {@ + Ix? + 2x — 4) 4 dx; w= x? 42x —4. 


3. f 


AS 


an 


7 
Genet ar dy; x= y+ 4y—1. 
b ie) ae 
2 


» f AQ asus. 
1+ x4 


2 
f sec db; u =tané. 
tan°6 


6. ftanxdx; u = COSx. 


Evaluate each of the integrals in Exercises 7-22 by the 


method of substitution, and check your answer by 


differentiating. 


7 
8 


9 


10. 


11. 


12 


13 


14. 


15. 


16 


17. 


18 


19. 
20. 


: {@ + 1)cos(x? + 2x) dx 


. f u sin(u2) du 


F f x dx 
ead 
x 


(x? + 3) 
1/3 
(47 +1) j 


(i yetfe 
(x3/2 +2) 
‘ f 2r sin(r?)cos>(r?) dr 


f e" Xcos x dx 


3 
ere 


{— 
2 ae 


i; sin(@ + 4) d0 


: f4sint dx 
x x 


ax 


dx 


[Gx + I)(x5 + x)! dx 
fa + coss)ys + sins ds 


Eva 


23 


24. 
25. 
26. 


27. 


28 


29 


30. 


31 


32. 
33. 


34. 


35. 


36. 


37. 


38. 


«39. 


x40. 


t+] 
Geer 


7.2 Integration by Substitution 
ax 


ja 
x7 +4 


luate the indefinite integrals in Exercises 23-36. 


; iE WF +1 dt. 
ii nit I dt. 
f cos’a dO. [Hint: Use cos’@ + sin?0 = 1.] 
focotx dx. 
f dx 

xInx” 

dx 

“J In(x*)° 
. {4 — x* dx. [Hint: Let x =2sinu.] 


f sin’x dx. (Use cos2x = 1 — 2 sin2x.) 


cos 6 
; l+sin@ ~~ 
sec2x(e"* + 1) dx. 


sin(In f) 
I> 


if es 
1+ es 


i aaolts dx. 


at. 


ds. 


x2 


1 _1\p 


Compute {sin x cosx dx by each of the following 
three methods: (a) Substitute u = sin x, (b) substi- 
tute u=cosx, (c) use the identity sin2x = 
2sinx cosx. Show that the three answers you get 
are really the same. 

Compute fe**dx, where a is constant, by each 
of the following substitutions: (a) u= ax; (b) 
u = e*, Show that you get the same answer either 
way. 

For which values of m and n can fsin’"x cos”"x dx 
be evaluated by using a substitution u = sinx or 
u =cosx and the identity cos*x + sin’x = 1? 

For which values of r can ftan’x dx be evaluated 
by the substitution suggested in Exercise 39? 
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Chapter 7 Basic Methods of Integration 


7.3 


Example 1 


Solution 


Example 2 


Solution 


Changing Variables 
in the Definite Integral 


When you change variables in a definite integral, you must keep track of the 
endpoints. 


We have just learned how to evaluate many indefinite integrals by the method 
of substitution. Using the fundamental theorem of calculus, we can use this 
knowledge to evaluate definite integrals as well. 


Find [ "+3 dx. 
0 
Substitute u = x + 3, du = dx. Then 
fiers dx= flu du= 21/? + C= 2 (x + 3)74 C. 


By the fundamental theorem of calculus, 


2 
[e¥3 dx = 3 (x +3)? 
0 0 


To check this result we observe that, on the interval [0,2], yx +3 lies between 
13 (= 1.73) and 75 (= 2.24), so the integral must lie between 2/3 (= 3.46) and 
2/5 (= 4.47). (This check actually enabled the authors to spot an error in their 
first attempted solution of this problem.) A 


= 2 (57? — 3) 53.99, 


Notice that we must express the indefinite integral in terms of x before 
plugging in the endpoints 0 and 2, since they refer to values of x. It is possible, 
however, to evaluate the definite integral directly in the u variable—provided 
that we change the endpoints. We offer an example before stating the general 
procedure. 


4 
Find Xk. dx, 
. if 1+ x4 


Substitute u = x*, du = 2x dx, that is, xdx = du/2. As x runs from | to 4, 
u = x’ runs from I to 16, so we have 


4 x 1% x du 1 ('6 du 
dx = ee — A ——— 
i per j 1+ x4 2x 2 J, 1+u’ 


16 


5 (tan7 "16 — tan“) 70.361. a 


In general, suppose that we have an integral of the form {°f( g(x))g’(x) dx. If 
F'(u) = f(u), then F(g(x)) is an antiderivative of f(g(x))g’(x); by the 
fundamental theorem of calculus, we have 


[’ feco)e'@)4x= F(8(6)) - F(8) 


However, the right-hand side is equal to [8% f(u)du, so we have the formula 


é x))e(xjdx= (2 fu) du. 
[Heese ae= fF a 


Notice that g(a) and g(b) are the values of u= g(x) when x =a and b, 
respectively. Thus we can evaluate an integral { ’h(x)dx by writing h(x) as 
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Example 3 


Solution 


Example 4 


Solution 


Example 5 


Solution 


7.3 Changing Variables in the Definite Integral 355 
f(g(*))g'(*) and using the formula 
[’n(x) d= f f(a) du 
a g(a) 


Evaluate ils ‘cos 26 do. 
0 
Let u = 20; dd =4 du; u=0 when 0=0, u= a /2 when @ = 7/4. Thus 


1/4 _1 (#2 me ae ig oe coe al: 
f cos 26 dé a cos u du aaa x (sin 5 sin0) i, 


Definite Integral by Substitution 


Given an integral i) "ha(x) dx and a new variable u = g(x): 


1. Substitute du/g’(x) for dx and then try to express the integrand 
h(x)/ g’(x) in terms of u. 

2. Change the endpoints a and b to g(a) and g(b), the corresponding 
values of u. 


Then 


b 
f h(x) dx= f Be fu) du, 


where f(u) = h(x)/(du/ dx). Since h(x) = f(g(x))g’(x), this can be writ- 
ten as 


[face am [2° Hwa 


5 3 
Evaluate f x4 10x24 25 dx 


Seeing that the denominator can be written in terms of x”, we try u = x’, 
dx = du/(2x); u= 1 when x = 1 and u = 25 when x = 5. Thus 


5 x 1 £25 du 
———__-——_—. dx= = So Se 
i x4 + 10x? + 25 x J, u? + 10u + 25 
Now we notice that the denominator is (u + 5), so we set v = ut 5, du = dv; 
ov = 6 when u = 1, v = 30 when u = 25. Therefore 


+ (= 5 wa = 5(-+) 
2H, w2+1ut25 24 vy? 2 vw 


If you see the substitution v = x? + 5 right away, you can do the problem in 
one step instead of two. A 


Find f */4(cos’9 — sin’) dd. 
0 


It is not obvious what substitution is appropriate here, so a little trial and error 
is called for. If we remember the trigonometric identity cos 2@ = cos’# — sin’, 
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we can proceed easily: 


a/4 2 ies ae 2, _ a/4 ve a/2 du a 
S (cos*@ sin’) do = [ cos 28 d@ f COs u “5 (u = 20) 


— Ssinu nie cf) 
2 Io 


(See Exercise 32 for another method.) A 


e* 
1+ e* a 


1 
Example 6 Evaluate f 
0 


Solution Let u=1+e*; du=e*dx, dx =du/e*; u=1+e°=2 when x=0 and 
u=1+e when x = 1. Thus 


1 e* S bees. = ae 
i cet dx= f ae Inu 


1 
l+e 
= In(1 + e) — In2 = Inj ——— J. A 
3 ( ) ( 2 


Substitution does not always work. We can always make a substitution, but 
sometimes it leads nowhere. 


Example 7 What does the integral ) > _dx : become if you substitute u = x7? 
o 1l+x 
Solution If u = x”, du/dx =2x and dx = du/2x, so 
vig ax = (* 1. du 
oO l+xt Jo 1+u2 2x 


We must solve u = x” for x; since x > 0, we get x =u, sO 


f 2 dx _ f* du 

o 1+ x4 0 2yu(1 + wu?) 

Unfortunately, we do not know how to evaluate the integral in u, so all we 
have done is to equate two unknown quantities. A 


As in Example 7, after a substitution, the integral [f(u)du might still be 
something we do not know how to evaluate. In that case it may be necessary 
to make another substitution or use a completely different method. There is an 
infinite choice of substitutions available in any given situation. It takes 
practice to learn to choose one that works. 

In general, integration is a trial-and-error process that involves a certain 
amount of educated guessing. What is more, the antiderivatives of such 
innocent-looking functions as 


I and ! 


(1 — x?)(1 — 2x?) v3 — sin’x 


cannot be expressed in any way as algebraic combinations and compositions 
of polynomials, trigonometric functions, or exponential functions. (The proof 
of a statement like this is not elementary; it belongs to a subject known as 
“differential algebra”.) Despite these difficulties, you can learn to integrate 
many functions, but the learning process is slower than for differentiation, and 
practice is more important than ever. 

Since integration is harder than differentiation, one often uses tables of 
integrals. A short table is available on the endpapers of this book, and 
extensive books of tables are on the market. (Two of the most popular are 
Burington’s and the CRC tables, both of which contain a great deal of 
mathematical data in addition to the integrals.) Using these tables requires a 
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knowledge of the basic integration techniques, though, and that is why you 
still need to learn them. 


3 
Example 8 Evaluate i ax using the tables of integrals. 
I xyl+x 
Solution We search the tables for a form similar to this and find number 49 with a = 1, 
b=1. Thus 
J dx _j{vitx-llie 
xyl+x yl+x4+1 
Hence 
3 - _ i 
fe =n|4 LT _ inf =!) ond — in| =I 
1 xfl+x 4+1 2 +1 3 +1 
=In ee) =In(1+ 312). a 
3(2 — 1) 
Exercises for Section 7.3 
Evaluate the definite integrals in Exercises 1-22. 
1. i ie 2 dx 18. {°?cot 9 ab. 
-1 T 
2: ie 19. [?°Psin x cos x de. 
2 bo 0 
3. ip xe +1 dx 20. i) 7/21n(sin x) + (x cot x)\(sin x)* dx. 
0 1 
1 3x3+x-1 ‘ : : 
4. [ tyt? +1 at 21. 27 -—— dx (simplify first). 
ih i, x7 +] eeunny ) 
5. [Get NG? + 2x + Dae 99. (= Made i 
D 1 x? 
6 f vitinx 4. 23. Using the result f T/2inrx dx = 1/4 (See Exer- 
. a R 
cise 57, Section 7.1), compute each of the fol- 
tel 33x ay 
“dh (x? + sy lowing integrals: (a) [sin’(x /2) dx; 
lo 
8. f a dt (b) i * sin%(x — 2/2) dx; (c) i. */462(2.x) dx. 
yoot+ 3t+3 ca 
Ph) 24. (a) By combining the shifting and scaling rules, 
ve f ee find a formula for [f(ax + b)dx. 
1__e* b) Find a Hint: Factor the 
10. [Oo OD eecrerrer Waa 
denominator. ] 
7/6.: 
Ms i sin(30 + 7) a0 25, What happens in the integral 


12. ("sin(@/2 4) dO 2 
[sin@/ + 7/4) i (x* + 3x) ope 


Yx8 + 3x7 +1 
if you make the substitution u = x? + 3x?+ 1? 


dy. 26. What becomes of the integral i cost dx if 
0 


13. es 5 cos’x sin x dx. 
—a/2 


14. ‘ wie ese'y 


/4 coy +2cot yt 1 


Vile esp you make the substitution u = cos x? 
15. : 
J, a nt Evaluate the integrals in Exercises 27-30 using the 
1x? tables. 
16. dx. = 
Si 2: [aE fa 
17. [7/*an0 ao. 0 3x°+2x4+1 1 
for [8 


ey 
29. ——— 30. i Ey 
0 y3x7+2x +1 2 x4 
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3 


— 


32. 


33. 


34. 


Chapter 7 Basic Methods of Integration 


. Given two functions f and g, define a function A 


by 

n(x) = [fr Og(Oae 
Show that 

AC) =" ge- Ofna. 


Give another solution to Example 5 by writing 
cos? — sin?@ = (cos @ — sin 8)(cos @ + sin@) and 
using the substitution u = cos@ + sin @. 

Find the area under the graph of the function 
y=(xt1)/(x? + 2x +2)” from x =0 to 
x=, 

The curve x?/a? + y*/b? = 1, where a and b are 
positive, describes an ellipse (Fig. 7.3.1). Find the 


Figure 7.3.1. Find the area 
inside the ellipse. 


7.4 


35. 


*36. 


37 


integration by Parts 


area of the region inside this ellipse. [ Hint: Write 
half the area as an integral and then change 
variables in the integral so that it becomes the 
integral for the area inside a semicircle] 

The curve y = x!/3, 1 < x < 8, is revolved about 
the y axis to generate a surface of revolution of 
area s. In Chapter 10 we will prove that the area 


is given by s = f “amy sVl + 9y4 dy. Evaluate this 
integral. 

Let fx) = [*(at/ t). Show, using substitution, 
and without using logarithms, that f(a) + f(b) 
= f(ab) if a,b > 0. [Hint: Transform [°F by 
a change of variables.] 

. (a) Find i 7/20082x sinx dx by substituting u = 


cos x and changing the endpoints. 
*x(b) Is the formula 


[Ae ero de= { ® flu) de 
al g(a) 


valid if a < b, yet g(a) > g(b)? Discuss. 


Integrating the product rule leads to the method of integration by parts. 


The second of the two important new methods of integration is developed in 
this section. The method parallels that of substitution, with the chain rule 
replaced by the product rule. 

The product rule for derivatives asserts that 


(FG )'(x) = F’(x)G(x) + F(x)G’(x). 
Since F(x)G(x) is an antiderivative for F’(x)G(x) + F(x)G’(x), we can write 
f [ F'(x)G(x) + F(x)G'(x) ]dx= F(x)G(x) + C. 


Applying the sum rule and transposing one term leads to the formula 
[ F()G'(x) dx= F()G(x) - [FE ax+ €. 


If the integral on the right-hand side can be evaluated, it will have its own 
constant C, so it need not be repeated. We thus write 


[ F(2)G'(x) dx= F(x)G(x) - [ F(x)G(x) dx, 


(1) 


which is the formula for integration by parts. To apply formula (1) we need to 
break up a given integrand as a product F(x)G’(x), write down the right-hand 
side of formula (1), and hope that we can integrate F’(x)G(x). Integrands 
involving trigonometric, logarithmic, and exponential functions are often good 
candidates for integration by parts, but practice is necessary to learn the best 
way to break up an integrand as a product. 
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Example 1 Evaluate if x cos x dx. 
Solution If we remember that cosx is the derivative of sinx, we can write xcosx as 
F(x)G'(x), where F(x) = x and G(x) = sinx. Applying formula (1), we have 
fx cosxdx= x-sinx a -sinx dx = xsinx — fsinx dx 


= xsinx + cosx + C. 
Checking by differentiation, we have 


f. (x sin x + cosx) = xcosx + sinx — sinx = x cosx, 


as required. A 


It is often convenient to write formula (1) using differential notation. Here we 
write u= F(x) and v= G(x). Then du/dx = F(x) and dv/dx = G’(x). 
Treating the derivatives as if they were quotients of “differentials” du, dv, and 
dx, we have du = F’(x)dx and dv = G'(x) dx. Substituting these into formula 
(1) gives 

fudo= wo ~ {odu (2) 


(see Fig. 7.4.1). 


Figure 7.4.1. You may 


eet [uy = uv—| (diy 


ub. 


Integration by Parts 
To evaluate fac dx by parts: 


. Write h(x) as a product F(x)G’(x), where the antiderivative G(x) of 
G'(x) is known. 

. Take the derivative F’(x) of F(x). 

. Use the formula 


f F(x)G'(x)dx= F(x)G(x) — [ F'(x)G(x) dx, 
Le., with uw = F(x) and v = G(x), 


fu dvo= uv — fe du. 


When you use integration by parts, to integrate a function h write h(x) as a 
product F(x)G’(x) = udv/dx; the factor G’(x) is a function whose antideriv- 
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Example 2 


Solution 


Example 3 


Solution 


Example 4 


Solution 


ative v = G(x) can be found. With a good choice of u = F(x) and v = G(x), 
the integral { F’(x)G(x)dx = {vdu becomes simpler than the original problem 
fudv. The ability to make good choices of u and v comes with practice. A last 
reminder—don’t forget the minus sign. 


Find (a) f x sin x dx and (b) f x’sinx dx. 
(a) (Using formula (1)) Let F(x) = x and G(x) = sinx. Integrating G’(x) gives 
G(x) = —cosx; also, F’(x) = 1, so 
[xsinxdx= — X COS xX ae es cos x dx 
= —xcosx —(—sinx)+C 


=—xcosx+sinx + C. 
(b) (Using formula (2)) Let u= x*, dv = sinx dx. To apply formula (2) for 
integration by parts, we need to know v. But v= {dv = fsinxdx = 
—cosx. (We leave out the arbitrary constant here and will put it in at the end 
of the problem.) 
Now 


fxsinx d= uv — [edu 


= —x*eosx — { — cosx : 2xdx 


—x’cosx + 2fx cos x dx. 


Using the result of Example 1, we obtain 


— x’cosx + 2(xsinx + cosx) + C= —x’cosx + 2xsinx + 2cosx + C. 


Check this result by differentiating—it is nice to see all the cancellation. A 


Integration by parts is also commonly used in integrals involving e* and Inx. 
(a) Find if Inx dx using integration by parts. (b) Find f xe* dx. 


(a) Here, let u =Inx, dv = 1dx. Then du = dx/x and v = f{ldx = x. Apply- 
ing the formula for integration by parts, we have 


finxdx= uv — {odu= (Inx)x — fx & 
=xInx ~ [Idx=xInx—x+C. 


(Compare Example 7, Section 7.1.) 
(b) Let u = x and v = e*, so dv = e* dx. Thus, using integration by parts, 


[xe*dx= fudo= uv ~ [odu 


= xe* — ferdx= xe~*—e* + Ca 
Next we consider an example involving both e* and sin x. 


Apply integration by parts twice to find fe*sinx dx. 


Let u = sinx and v = e*, so dv = e* dx and 


fersinx dx = e*sinx — fercos x dx. (3) 
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Repeating the integration by parts, 
fe%cosxdx= e*cosx + [e*sinxdr, (4) 
where, this time, u = cosx and v = e*. Substituting formula (4) into (3), we get 
fersinxdx= e*sinx — e*cosx — [etsinx dx. 


The unknown integral fe*sin x dx appears twice in this equation. Writing “J” 
for this integral, we have 


I= e*sinx — e*cosx — I, 
and solving for J gives 
I = $e*(sinx — cosx), 
i.e., 
fersinxdx= ze*(sinx — cosx) + C. 
Some students like to remember this as “the J method.” A 


Some special purely algebraic expressions can also be handled by a clever 
use of integration by parts, as in the next example. 


Example 5 Find ii x"x4 + 1? dx. 

Solution By taking x° out of x’ and grouping it with (x* + 1)?/?, we get an expression 
which we can integrate. Specifically, we set dv = 4x°(x* + 1)?/7dx, leaving 
u=x‘/4. Using integration by substitution, we get v =3(x*+ 1)°/°, and 
differentiating, we get du = x°>dx. Hence 

2/3 3x4 5/3_ 3 (37,44. 1? 
[xi + ly dem SE (xt + 1 — & forte ly de. 
Substituting w = (x* + 1) gives 
foot + 1°? dx= Z(x*+ 14+ C; 
hence 
fxixt+ 1°? d= 3x4(xt + 1) — (x4 + 1+ C 


= dy(xtt+ 1) (5x4-3)+ Ca 


Using integration by parts and then the fundamental theorem of calculus, we 
can calculate definite integrals. 


Example 6 Find i 7? x sin x dx. 
—a/2 


Solution From Example 2 (a) we have {xsinxdx = —xcosx + sinx + C, so 
a/2 “i? 
ii x sinx dx = (—xcosx + sinx) 
—af2 —2f/2 
={_Z a nZ=\—| = a inf — = 
= ( 5 cos 5 + sin 5 ) | F cos 5) + sin( 5) 


=(0+1)—-[0+(-)] =2. 4 
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Example 7 


Solution 


Example 8 


Solution 


Region under 
second bend 


Region under 
first bend 


yp=x sinx 


Figure 7.4.2. What is the 
area under the nth bend? 


Find (a) f 2 oxIn(e* + 1) dx and (b) ‘i “sin(In x) dx. 
‘0 1 


(a) Notice that e* is the derivative of (e* + 1), so we first make the substitu- 
tion ¢ = e* + 1. Then 


In2 3 
*In(e* + 1)dx= | Intdt, 

f e*In(e ) dx if n 
and, from Example 3, {Int dt = tlnt — ¢ + C. Therefore 
3 
f'"erin(e* + l)dx =(tInt— | = (31n3 — 3) — (21n2 — 2) 

0 2 
= 3iIn3 — 2In2 — 10.9095. 

(b) Again we begin with a substitution. Let u = Inx, so that x = e“ and du= 


(1/x)dx. Then fsin(In x)dx = f(sinu)e“ du, which was evaluated in Example 
4. Hence 


1 
e, 1 : 1 : 
1 dx = at du = —e” _ 
Jsindn x) Ix fe sin udu 7 & (sin u se 


=| 5 el(sin | — cos 1)| _ | 5 e%(sind _ £050) 


= 5 (sin —cosl + *). A 
2 e 
Find the area under the nth bend of y = xsinx in the first quadrant (see Fig. 
7.4.2). 


The nth bend occurs between x = (2n — 2)a and (2n — 1). (Check n = 1 and 
n=2 with the figure.) The area under this bend can be evaluated using 
integration by parts [Example 2(a)]: 


(2n—l)n_ ot iene 
xsinx dx = —xcosx + sinx 


(Qn—2)a (2n—2)m 


—(2n — 1)mcos| (2n — 1)r] + sin[ (2 — 1)7] 


+ (2n — 2) cos(2n — 2) — sin(2n — 2) 


—(2n — 1)m(—1) +0 + (2n — 2)n(1) — 0 


(2n — 1)a + (2n — 2)n = (4n — 3)q. 
Thus the areas under successive bends are 7, 52, 97, 137, and so forth. A 


We shall now use integration by parts to obtain a formula for the integral of 
the inverse of a function. 
If f is a differentiable function, we write f(x) = 1 - f(x); then 


f f(x)ax= f 1+ f(x) dx = xf(x) — f xf'(x) dx. (5) 
Introducing y = f(x) as a new variable, with dx = dy/f'(x), we get 
f faa xy - fxg. (6) 


Assuming that f has an inverse function g, we have x = g(y), and equation (6) 
becomes 


J fe) a= f(x) - f sry. (7) 
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Example 9 


Solution 


Example 10 


Solution 


| 
ZN 


x 


Figure 7.4.3. 


sin(cos~!x) = 1 — x? 


Vi wl 
Figure 7.4.4. 6 = csc™! x. 


Example 11 
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Thus we can integrate f if we know how to integrate its inverse. In the 
notation y = f(x), equation (7) becomes 


fyax= xy ~ [xdy. (8) 


Notice that equation (8) looks just like the formula for integration by parts, 
but we are now considering x and y as functions of one another rather than as 
two functions of a third variable. 


Use equation (8) to compute f Inx dx. 


Viewing y = Inx as the inverse function of x = e”, equation (8) reads 
finxdx= xy — ferdy= xInx-e? + C=xInx—-x+4+C, 
which is the same result (and essentially the same method) as in Example 3. A 


We can also state our result in terms of antiderivatives. If G(y) is an 
antiderivative for g(y), then 


F(x) = xf(x) — G(f(*)) (9) 


is an antiderivative for f. (This can be checked by differentiation.) 
(a) Find an antiderivative for cos” 'x. (b) Find f esc”! ¥x dx. 


(a) If f(x) = cos” 'x, then g(y) = cos y and G(y) = sin y. By formula (9), 
EY J y J 


F(x) = xcos'x — sin(cos~'x); 


But sin(cos~'x) = 1 — x* (Fig. 7.4.3), so 
F(x) = xcos”'x —y1 — x? 


is an antiderivative for cos~'x. This may be checked by differentiation. 
(b) If y = csc~'¥x , we have csc y =yx and x = csc’y. Then 


fesenNx d= f ydx= xy — [xdy 
x ese” Vx — f ese’y dy 


xese7!¥x + cot y+ C 
xesc7 yx + cot(esc~'Yx ) +C 


=xesc~'¥x +/x-1+C (see Fig. 7.4.4). A 


(a) Find {ve + 1 dx. (b) Find [ xcos™'xdx, O<x<l, 


Solution (a) If y =x +1, then y?= x +1, yx =y?-1, and x =(y?— 1) Thus 


we have 


[ye +1 dx= xy — fxdy= xyvx +1 =(O%=2y"4 1) dy 
=xyyx +1 gy y—yre 
1 5/2 49 3/2 
= xyyx +1 — x (vx +1) +3 (vx +1) 


~(fe +1) 4. 
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(b) 


Integrating by parts, 
2 2 
[xcos”'xdx= ~ cos” lx ley eee Caen 


2 yl — x? 


The last integral may be evaluated by letting x = cosu: 


But cos’u = 


2 2 
i IX a =f COSY sin udu= = [ c0s"u du 
v1 — x? sin u 
cos2u + 1 
2 4 
ae eee u eile u 
feos udu q sin2u + 5 +C 7 Sinucosu + 5 +C. 


sO 


Thus, 


: -1 
fx cos” !x dx = ot cos~ !x — 4 sin(cos~'x)x - = X+C 


2 
= 75 cos” lx - va —-x?— F008" lx + CA 


Exercises for Section 7.4 


Evaluate the indefinite integrals in Exercises 1~26 using 30. What would have happened in Example 5, if in 
Pp P 
integration by parts. the integral fe*cos x dx obtained in the first inte- 
1. ve (x + Dcos x dx 2. ii (x — 2)sin x dx gral by parts, you had taken u = e* and v = sinx 
' and integrated by parts a second time? 
3. i x cos(5x) dx 4. f x sin(10x) dx Evaluate the definite integrals in Exercises 31-46. 
5. f ?e0sx dx 6. f x?sinx dx 31. [°°e + 50)(sin 50) d0 
0 
7. [ (c+ Vera. 8. 2 — Le d. 
J+ 2er dx ft Vet ax 32, [Px Inx dx 
9. f In(10x) dx 10. if x Inx dx 1 
: 5 a: if *in x3 dx 
l1. fPinxdx 12. fin + x?) dx ; 
13. (s%eds 14. [(s-+ leds, 34, f "xe* dx 
5 2 = 
15. (a dx 16. f= dx 35. f 14 x2 4 x — I)cos x dx 
(x3 — 4) (x? + 1) i 
3 36. [°?sin 3x cos 2x dx 
iZ, f 2#c0s 2 dt 18. f Gy 0 
ani yx? +1 37. [\/cos~ \(ax) dx 
19. f — 00s — dx 20. i: x sin(In x) dx 1/8 
x 1 ay 
21. {f tan xIn(cos x) dx 22. fee? dx i f plan wae 
23. f cos” "(2x) dx 24, [sin dx 39. j, (In x)? dx 
40. (7/*sin2x cos x dx. 
25. fys-1 dy 26. {ok ~ 2/5 dx f 
» 41. f 7 ¢2*sin(2x) dx. 
27. Find ik sinxcosxdx by using integration by ee 
; ; 42. if sinyx dx. [Hint: Change variables first.] 
parts with u = sinx and dv = cos x dx. Compare 0 
the result with substituting u = sin x. 43. ie /3(x2/3 4 13/2 dx, 
28. Compute ie yx dx by the rule for inverse func- I 5 
1 
tions. Compare with the result given by the 44. f —~ 3 dx. 
power rule. Pf xe 1) 
29. What happens in Example 2(a) if you choose 1/2V2 1 
F(x) = x and G(x) = sinx? oe if ma Ae, 
46. 


f'cos” (yay. 
0 
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47. 


48. 


49. 


50. 


(d) 


51. 


Show that 
{eB x? dx fe x? dx= (1 — 1/2)/2. 
0 0 


Find f 4 Ax) dx, where f is the inverse function 
2 


of g(y)=y? + y. 
Find f °" ssinax dx as a function of a. What 
0 


happens to this integral as a becomes larger and 

larger? Can you explain why? 

(a) Integrating by parts twice (see Example 4), 
find fsinax cos bx dx, where a? # b’. 

(b) Using the formula sin2x = 2 sin x cos x, find 
fsin ax cos bx dx when a = + b. 

(c) Let g(a) = (4/m)[3/?sin x sin ax dx. Find a 

formula for g(a). (The formula will have to 

distinguish the cases a? 3 1 and a? = 1.) 

Evaluate g(a) for a=0.9, 0.99, 0.999, 

0.9999, and so on. Compare the results with 

g(i). Also try a = 1.1, 1.01, 1.001, and so on. 

What do you guess is true about the func- 

tion gata = 1? 

(a) Integrating by parts twice, show that 


fetcos bx d= e*( bsin bx + acos bx ) es 
a? + b? 


(b) Evaluate i; 7/10 63xc05 5x dx. 
0 


52. (a) Prove the following reduction formula: 


[ x"e* dx = x"e* — nf x" le* de. 


(b) Evaluate f 3 3e* dx 
lo 


53. (a) Prove the following reduction formula: 


fcosty dx= 1 (cos*x Sines waswinet 3) + C. 
54..The mass density of a beam is p= x 


55. 


56. 
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"ly sin x 


n 


af cos”x dx = £98 
(b) Use part (a) to show that 
fcos’x dx= 5 (cos x sinx +x) +C 


and 


4 2 


297 
kilograms per centimeter. The beam is 200 centi- 
meters long, so its mass is M = {2pdx kilo- 
grams. Find the value of M. 

The volume of the solid formed by rotation of 
the plane region enclosed by y=0, y =sinx, 
x = 0, x = 7, around the y axis, will be shown in 


Chapter 9 to be given by V= [20x sin x dx. 
0 
Find V. 


The Fourier series analysis of the sawtooth wave 
requires the computation of the integral 


x 


2 

Bn = Oe i tsin(mat) dt, 
Qa? — m/w 

where m is an integer and w and A are nonzero 

constants. Compute it. 


+ _ J fcos**x de. 


37. 


58. 


#59, 


*60. 


*61. 


*62. 
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The current i in an underdamped RLC circuit is 
given by 
2 
i= EC = + w)e"“sin(o. 

The constants are E = constant emf, switched on 

at t=0, C=capacitance in farads, R= re- 

sistance in ohms, ZL = inductance in henrys, a = 

R/2L, w= (1/2L\(4L/C — R*)'/, 

(a) The charge Q in coulombs is given by 
dQ/dt =i, and Q(0)=0. Find an integral 
formula for Q, using the fundamental theo- 
rem of calculus. 

(b) Determine Q by integration. 

A critically damped RLC circuit with a steady 

emf of E volts has current i = ECate~°’, where 

a= R/2L. The constants R, L, C are in ohms, 
henrys, and farads, respectively. The charge Q in 


coulombs is given by Q(T) = f "idt. Find it 
0 


explicitly, using integration by parts. 
Draw a figure to illustrate the formula for inte- 
gration of inverse functions: 


[° F0) doe= Bf(0) — af(a) ~ f gv) a, 
a f(a) 


where 0< a < b, 0 < f(a) < f(b), f is increasing 

on [a,b], and g is the inverse function of f. 

(a) Suppose that $’(x)>0 for all x in [0, 00) 
and ¢$(0) = 0. Show that if a > 0, b > 0, and 
b is in the domain of $~', then Young’s 
inequality holds: 


ab < [Po)ax+ [oC a, 


where @~! is the inverse function to ¢. 
[Hint: Express feo y)dy in terms of an 
integral of @ by using the formula for inte- 
grating an inverse function. Consider sepa- 
rately the cases ¢(a) < b and ¢$(a) > b. For 
the latter, prove the inequality [$-1,4)6(x) dx 
> f$-upyb ax = bla — @~'(b)] J 

(b) Prove (a) by a geometric argument based on 
Exercise 59. 

(c) Using the result of part (a), show that if 
a,b >0 and p,qg>1, with 1/p+1/q=1, 
then Minkowski’s inequality holds: 

ab < at + Uh ; 
P q 
If f is a function on [0,27], the numbers 


a, = (1/n) [°"fx)eos nx ax, 
b, = (1/1) f°" f()sinnx dx 


are called the Fourier coefficients of f (n=0, 
+1,+2,...). Find the Fourier coefficients of: 
(a) f(x)=1; (b) f(x)= x; (©) f(x) = x? 
(d) f(x) = sin 2x + sin3x + cos 4x. 

Following Example 5, find a general formula for 
f Panel © aie 1)” dx, where n and m are rational 
numbers with n +0, m+ —1, —2. 
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Review Exercises for Chapter 7 


Evaluate the integrals in Exercises 1-46. 32. f x*¥x +1 dx 
1. [G+ sinx) dx 33. f *0083x dx 


>. fle 1 Jax 34, [ teos2rdt 
yl — x 35. [3x cos2x dx 


3. {[@ + cos x) dx 


36. fain 2x cos x dx 
4, f @x4 — Scost) at ’ 
i 37. fe ) dx 
x y2_ ft 
5. Se aa + cos.x) dx 38. fie ay 
eS 
6. fC ee cos.x) dx 39. f x€nxy de 
7. f (e? + 0) a0 40. f (In x)? dx 
ay 5/2 vx 
f= x ax a1. fe dx 
vx 42. i ae (Complete the square.) 
9. f 2?sin x? dx x?+2x4+3 
; i a 
10. { tan x sec?x dx e J ne se 
Inyx 
11. [ xe dx 44. dx 
[ee ie 
12, f xe ax 45. ftanm lx dx 
5 
ve jer ao 46. focos \12x) dx 
Xe 
a 3x+4 Evaluate the definite integrals in Exercises 47-58. 
15. fee dx 47. f° xe~* dx 
-1 
16. [(1+3x?)exp(x + x°) dx 48. [*xIn(Sx)de 
1 


17. f 2.cos*2x sin 2x dx 
18. f3 sin 3x cos 3x dx 
19. fxtan'x dx 


49. [rex sin 5x dx 
0 


50. oe cos 2x dx 
‘0 


205 
20. fas — x? dx 51. ‘i x ~*cos(1/x) dx 
21. f | 1s elar 52. he 2 ¥cos(x4)sin(x*) dx 
y4—- Pr 
oy) f e* 53. [rex tan 'x dx 
ae aE 0 

ue ee In(w/4) , x x 
93. if xe** dx 54, f e*tane* dx 
24. i xe™ dx 55, f a+? _t _ dt (substitute x =\? — a) 

a+l Jt-—a 

2 v 

25. if x*cos x dx 
on gee 
26. [x26 dx ; f x+1 
27. { e~*cos.x dx 51. ['x\In¥3 ax 
0 
28. f e*tan e** dx 5 fe oe 
" 2 
29. f x?in 3x dx 0 3+4 
In Exercises 59-66, sketch the region under the graph 
30. f x'In x dx the given function on the given interval and find its 
ar’ area. 

BL. faye +3 ax 59. 40 — x? on [0,3] 


60. sinx + 2x on[0, 47] 
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61. 
62. 
63. 
64. 
65. 
66. 


67. 


68. 


69. 


70. 


71. 


72. 


73. 


74. 


75, 


76. 


77, 


3x/ x? +9 on [0, 4] 
xsin~'x +2 on [0,1] 
sinx on [0,7 /4] 

sin 2x on [0, 7/2] 
1/x on [2,4] 

xe~** on [0, 1] 


Let R,, be the region bounded by the x axis, the 
line x = 1, and the curve y = x”. The area of R,, 
is what fraction of the area of the triangle R,? 
Find the area under the graph of f(x) = 
x/yx? +2 from x =0 to x =2. 

Find the area between the graphs of y = — x? — 
2x-—6 and y=e*+cosx from x=0 to x= 
a/2. 

Find the area above the n‘" bend of y = xsinx 
which liesbelow the x axis. (See Fig. 7.4.2). 
Water is flowing into a tank with a rate of 
10(z? + sin £) liters per minute after time ¢. Calcu- 
late: (a) the number of liters stored after 30 
minutes, starting at ¢ = 0; (b) the average flow 
tate in liters per minute over this 30-minute 
interval: 

The velocity of a train fluctuates according to the 
formula v = (100 + e~*sin2af) kilometers per 
hour. How far does the train travel: (a) between 
t=0 and r=1?; (b) between ¢= 100 and ¢ 
= 101? 

Evaluate i: sin(ax /2)cos(wx)dx by integrating 
by parts two different ways and comparing the 
results. 

Do Exercise 73 using the product formulas for 
sine and cosine. 

(1+ x)/(i — x) dx. [Hint: Multi- 
ply numerator and denominator by jI + x .] 
Substitute x = sinu to evaluate 


x dx 
Se 


Evaluate 


and 
f = : O<x<l. 
Evaluate: 
(a) f BE ax, 
(b) 3 dx , (use x = 3 tan wu). 


3 x2 49 
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78. (a) Prove the following reduction formula: 


ee = l fsint?x dx 


tyn—t 


fsin'x dx= sin x COS X 


n 


if n >2, by integration by parts, with 
= sin’ 'x, v = —cosx. ‘ 


(b) Evaluate fsin’x dx by using this formula. 
(c) Evaluate f sin*x dx. 
79. Find f x"inxdx using Inx = (1/(n + D)inx"*! 


and the substitution u = x"*!. 


80. (a) Show that: 
i x™(In x)" dx 


_ xn x)" 


m+1 


_ i fxmdnx)"" dex. 


(b) Evaluate f *2(In x)? dx. 
1 


81. The charge Q in coulombs for an RC circuit with 
sinusoidal switching satisfies the equation 


d ; 
eet Q = 100sin( ="), Q(0) = 0. 


The solution is 
O()= 100e~?* {‘e?**cos 5x dx. 
0 


(a) Find Q explicitly by means of integration by 
parts. 

f§(b) Verify that Q(1.01) = 0.548 coulomb. [Hint: 
Be sure to use radians throughout the calcu- 
lation.] 

82. What happens if {f(x)dx is integrated by parts 

with u = f(x), 0 = x? 

Arthur Perverse believes that the product rule for 

integrals ought to be that {f(x)g(x)dx equals 

fx) f[e(x) dx + g(x)ff(x) dx. We wish to show 
him that this is not a good rule. 

(a) Show that if the functions f(x)=x™ and 
g(x) =x" satisfy Perverse’s rule, then for 
fixed n the number m must satisfy a certain 
quadratic equation (assume n,m > 0). 

(b) Show that the quadratic equation of part (a) 
does not have any real roots for any n > 0. 

(c) Are there any pairs of functions, f and g, 
which satisfy Perverse’s rule? (Don’t count 
the case where one function is zero.) 

*84. Derive an integration formula obtained by read- 

ing the quotient rule for derivatives backwards. 

#85, Find f xe cos(bx) dx. 


+83. 
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Chapter 8 


Differential 
Equations 


A function may be determined by a differential equation together with initial 
conditions. 


In the first two sections of this chapter, we study two of the simplest and most 
important differential equations, which. describe oscillations, growth, and 
decay. A variation of these equations leads to the hyperbolic functions, which 
are important for integration and other applications. To end the chapter, we 
study two general classes of differential equations whose solutions can be 
expressed in terms of integrals. These equations, called separable and linear 
equations, occur in a number of interesting geometrical and physical exam- 
ples. We shall continue our study of differential equations in Chapter 12 after 
we have learned more calculus. 


8.1 Oscillations 


The solution of the equation for simple harmonic oscillations may be expressed in 
terms of trigonometric functions. 


A common problem in physics is to determine the motion of a particle in a 
given force field. For a particle moving on a line, the force field is given by 
specifying the force F as a function of the position x and time t. The problem 
is to write x as a function of the time ¢ so that the equation 


F=m ae (Force = Mass x Acceleration) (1) 
is satisfied, where m is the mass of the particle. Equation (1) is called Newton’s 
second law of motion.' 

If the dependence of F on x and ¢ is given, equation (1) becomes a 
differential equation in x—that is, an equation involving x and its derivatives 
with respect to ¢. It is called second-order since the second derivative of x 
appears. (If the second derivative of x were replaced by the first derivative, we 
would obtain a first-order differential equation—these are studied in the 
following sections). A solution of equation (1) is a function x = f(t) which 
satisfies equation (1) for all ¢ when f(z) is stibstituted for x. 


' Newton always expressed his laws of motion in words. The first one to formulate Newton’s laws 
carefully as differential equations was L. Euler around 1750. (See C. Truesdell, Essays on the 
History of Mechanics, Springer-Verlag, 1968.) In what follows we shall not be concerned with 
specific units of measure for force—often it is measured in newtons (1 newton = 1 kilogram-meter 
per second?), Later, in Section 9.5, we shall pay a little more attention to units. 


Copyright 1985 Springer-Verlag. All rights reserved. 


370 Chapter 8 Differential Equations 


Figure 8.1.1. The force on a 
weight on a spring is 
proportional to the 
displacement from 
equilibrium. 


For example, if the force is a constant Fy and we rewrite equation (1) as 
dx _ fo 
dt? m’ 
we can use our knowledge of antiderivatives to conclude that 


&|& 
| 
+ 
is) 


and 


where C, and C, are constants. We see that the position of a particle moving 
in a constant force field is a quadratic function of time (or a linear function, if 
the force is zero). Such a situation occurs for vertical motion under the force 
of gravity near the earth’s surface. More generally, if the force is a given 
function of t, independent of x, we can find the position as a function of time 
by integrating twice and using the initial position and velocity to determine 
the constants of integration. 

In many problems of physical interest, though, the force is given as a 
function of position rather than time. One says that there is a (time- 
independent) force field, and that the particle feels the force given by the value 
of the field at the point where the particle happens to be.” For instance, if x is 
the downward displacement from equilibrium of a weight on a spring, then 
Hooke’s law asserts that 


F = —kx, (2) 


where k is a positive constant called the spring constant. (See Fig. 8.1.1.) This 
law, discovered experimentally, is quite accurate if x is not too large. There is 


Compression Equilibrium Extension 
(x <0) (x = 0) (x > 0) 


Downward 

force 

(F > 0) No force 

(F = 0) 
Gravity 
stronger Gravity 
than balances 
spring spring Gravity weaker than spring. 
x x 


a minus sign in the formula for F because the force, being directed toward the 
equilibrium, has the opposite sign to x. Substituting formula (2) into Newton’s 
law (1) gives 


dt? dt? 
It is convenient to write the ratio k/m as w*, where w=yk/m is a new 
constant. This substitution gives us the spring equation: 


2 An example of a physical problem in which F depends on both x and ¢ is the motion of a 
charged particle in a time-varying electric or magnetic field—see Exercise 13, Section 14.7. 
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Example 1 


Solution 
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dx 
me = —wx. (3) 
Since x is an unknown function of ¢, we cannot find dx /dt by integrating the 
right-hand side. (In particular, dx/dt is not — 4w°x* + C, since it is ¢ rather 
than x which is the independent variable.) Instead, we shall begin by using 
trial and error. 

A good first guess, guided by the observation that weights on springs bob 
up and down, is 


x =sint, 
Differentiating twice with respect to 7, we get 
2 
ax = —sint= —x 
dt 


The factor w” is missing, so we may be tempted to try x = w’sint. In this case, 
we get 
2 
ax = —w’sint, 
dt 
which is again — x. To bring out a new factor when we differentiate, we must 
take advantage of the chain rule. If we set x = sinwt, then 


ax d(wt 
—— = Cos wt = WCOS wl 
at di 
and 
2 
a = —w’sinwt = —w x, 
t 


which is just what we wanted. Looking back at our wrong guesses suggests 
that it would not hurt to put a constant factor in front, so that 

x = Bsinwt 
is also a solution for any B. Finally, we note that cos w¢ is another solution. In 
fact, if A and B are any two constants, then 

x= Acosuwt + Bsinwt (4) 
is a solution of the spring equation (3), as you may verify by differentiating (4) 


twice. We say that the solution (4) is a superposition of the two solutions 
A sinwt and B cos wt. 


Let x = f(t) = Acoswt + Bsinwt. Show that x is periodic with period 27/w; 
that is, f(t + 27/w) = f(t). 


Substitute ¢ + 227/w for t: 
it + an) =A cos] of + pall + Bsin| af + val 
w w w 
= Acos[wt + 27] + Bsin| wt + 27] 


= Acoswt + Bsinwt = f(t). 


Here we used the fact that the sine and cosine functions are themselves 
periodic with period 27. & 


The constants A and B are similar to the constants which arise when 
antiderivatives are taken. For any value of A and B, we have a solution. If we 
assign particular values to A and B, we get a particular solution. The choice of 
particular values of A and B is often determined by specifying initial condi- 
tions. 
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Example 2 


Solution 


Example 3 


Solution 


Find a solution of the spring equation d*x/dt? = —w’x for which x = 1 and 
dx /dt = 1 when t=0. 


In the solution x = A coswt + Bsinwt, we have to find A and B. Now x =A 
when t= 0, so A = 1. Also dx/dt = wBcoswt — wA sinwt = wB when t = 0. 
To make dx/dt=1, we choose B=1/w, and so the required solution is 
x =coswt + (1/e) sinwt. A 


In general, if we are given the initial conditions that x = x9 and dx/dt = vo 
when ¢ = 0, then 


Vo. 
X = x9cos wt + > sin wt (5) 
is the unique function of the form (4) which satisfies these conditions. 


Solve for x: d*x/dt? = —x, x =0 and dx/dt = 1 when t = 0. 
Here xy = 0, 09 = 1, and w = 1, so x = xgcoswt + (vp/w)sin wt = sint. A 


Physicists expect that the motion of a particle in a force field is completely 
determined once the initial values of position and velocity are specified. Our 
solution of the spring equation will meet the physicists’ requirements if we can 
show that every solution of the spring equation (3) is of the form (4). We turn 
to this task next. 

In deriving formula (5) we saw that there are enough solutions of the 
form (4) so that x and dx/dt can be specified arbitrarily at ¢ = 0. Thus if 
x = f(2) is any solution of equation (3), then the function g(t) = f(O)cos wt + 
[f’(O)/e]sinwt is a solution of the special form (4) with the same initial 
conditions as f: g(0) = f(0) and g’(0) = f’(0). We will now show that f(t) 
= g(2) for all ¢ by using the following fact: if h(z) is any solution of equation 
(3), then the quantity E =1{[h’(OP + [wh(OP} is constant over time. This 
expression is called the energy of the solution h. To see that E is constant over 
time, we differentiate using the chain rule: 

GE = hi(ayh" (0) + wh(h'(d) = WD {h"() + @h(0)}. (6) 
This equals zero since h” + w7h = 0; thus E is constant over time. Now if f 
and g are solutions of equation (3) with f(0) = g(0) and f’(0) = g’(0), then 
h(t) = f() — g(2) is also a solution with h(0)=0 and h’(0)=0. Thus the 
energy E = !{[h'(t)? + [wh(d))°} is constant; but it vanishes at ¢ = 0, so it is 
identically zero. Thus, since two non-negative numbers which add to zero 
must both be zero: h’(t)=0 and wh(t)=0. In particular, h(¢) = 0, and so 
f() = g@ as required. 

The solution (4) of the spring equation can also be expressed in the form 

x = acos(wt — A), 
where a and @ are constants. In fact, the addition formula for cosine gives 

a cos(wt — 8) = acoswt cos? + asin wt sing. (7) 
This will be equal to A coswt + Bsinwt if 


acos@=A and asin#=B. 
Thus a and @ must be the polar coordinates of the point whose cartesian 
coordinates are (A, B), and so we can always find such an a and 9 witha > 0. 
The form (7) is convenient for plotting, as shown in Fig. 8.1.2. 

In Fig. 8.1.2 notice that the solution is a cosine curve with amplitude a 
which is shifted by the phase shift 8/w. The number w is called the angular 
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a = amplitude 


t 
Figure 8.1.2. The graph of Sm ee 
x = acos(wt — 4). ay ee Sa 

frequency, since it is the time rate of change of the “angle” wt — 6 at which the 
cosine is evaluated. The number of oscillations per unit time is the frequency 
w/2m (= 1/period). 


The motion described by the solutions of the spring equation is called 
simple harmonic motion. It arises whenever a system is subject to a restoring 
force proportional to its displacement from equilibrium. Such oscillatory 
systems occur in physics, biology, electronics, and chemistry. 


Simple Harmonic Motion 
Every solution of the spring equation 


dx — _w% has thet =A Bsi 

we — ox as the form x=Acoswi+t Bsinowt, 
where A and B are constants. 

The solution can also be written 


x = acos(wt — 0), 
where (a,@) are the polar coordinates of (A,B). [This function is 
graphed in Fig. 8.1.2.] 


If the values of x and dx /dt are specified to be x) and vp at ¢ = 0, 
then the unique solution is 


X = XpCos wl + (v9/w)sin wr. 


Example 4 Sketch the graph of the solution of d?x/dt? + 9x =0 satisfying x = 1 and 
dx / dt = 6 when t= 0. 


Solution Using (5) with w = 3, x) = 1, and v9 = 6, we have 
x = cos(3r) + 2sin(31) = acos(3t — 0). 
Since (A, B) = (1,2), and (a, @) are its polar coordinates, 
a =P? +2 =\5 w22 
and 
@ = tan” '2 ~ 1.1 radians (or 63°), 


so 0/w 0.37. The period is 7 = 27/w 2.1. Thus we can plot the graph as 
shown in Fig. 8.1.3. & 
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Figure 8.1.3. The graph of 
x = 2.2cos(3t — 1.1). 


As usual, the independent variable need not always be called z, nor does 
the dependent variable need to be called x. 


Example 5 (a) Solve for y: d’y/dx? + 9y =0, y = 1 and dy/dx = —1 when x = 0. 
(b) Sketch the graph of y as a function of x. 


Solution (a) Here yy) = 1, v) = —1, and w =79 = 3 (using x in place of t and y in place 
of x), so 


Uo, : 
Y = Yo COS wx + — sinwx = cos3x — fsin3x. 
w 


(b) The polar coordinates of (1, —4) are given by a=./1+1/9= /10/3 oy 
1.05 and 6 = tan” '(— 1) —0.32 (or — 18°). Hence y = acos(wx — 0) be- 
comes y = 1.05cos(3x + 0.32), which is sketched in Fig. 8.1.4. Here 0/w = 
—O.1 and 27/w=2.1.4 


Figure 8.1.4. The graph of 
y = (1.05)cos(3x + 0.32). 


A Remark on Notation. Up until now we have distinguished variables, which 
are mathematical objects that represent “quantities,” and functions, which 
represent relations between quantities. Thus, when y = f(x), we have written 
f(x) and dy/dx but not y’, df/dx, or y(x). It is common in mathematical 
writing to use the same symbol to denote a function and its dependent 
variable; thus one sometimes writes y = y(x) to indicate that y is a function of 
x and then writes “y’ = dy/dx,” “y(3) is the value of y when x = 3,” and so 
on. Beginning with the next example, we will occasionally drop our scruples in 
distinguishing functions from variables and will use this abbreviated notation. 


Example 6 Let M be a weight with mass | gram on a spring with spring constant 3. Let 


the weight be initially extended by a distance of 1 centimeter moving at a 
velocity of 2 centimeters per second. 


(a) How fast is M moving at ¢ = 3? 
(b) What is M’s acceleration at ¢ = 4? 


(c) What is M’s maximum displacement from the rest position? When does it 
occur? 
(d) Sketch a graph of the solution. 
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Solution Let x = x(¢) denote the position of M at time ft. We use the spring equation 
(3) with w =yk/m, where k is the spring constant and m is the mass of M. 
Since k = 3 and m= 1, wis ¥3/2. Att = 0, M is extended by a distance of 1 
centimeter and moving at a velocity of 2 centimeters per second, so xg = | and 
Up = 2. 
: Now we have all the information we need to solve the spring equation. 
Applying formula (5) gives 


0 od 
x(t) = cosy3/2t+ siny3/2 t. 
y3/2 


(a) x’(t) = — 3/2 siny3/2 t+ 2cosy3/2 t. Substituting ¢ = 3 gives 
x/(3) = —y3/2 sin3y3/2 + 2cos3y3/2 = — 1.1 centimeters per second. 


(Negative velocity represents upward motion.) 


Ce ee eee a Sci | ante oan 2 Peay 
(b) x(t) ral 7 sin 7 t+ 2cos 3 7 OOS 5 t V6 sin a 


and thus the acceleration at ¢ = 4 is 
x” (4) = — 3cos 26 = \6 sin 26 ew 2.13 centimeters per second? 


(c) The simplest way to find the maximum displacement is to use the 
“phase-amplitude” form (7). The maximum displacement is the amplitude 
a = yA? + B?, where A and B are the coefficients of sin and cos in the 
solution. Here, A =1 and B =2/y3/2, so a2=1+4/(3/2)=14+ 8/3 
= 11/3, soa =yl11/3 1.91 centimeters, which is a little less than twice 
the initial displacement. 

(d) To sketch a graph we also need the phase shift. Now @ = tan~'(B/A), 
which is in the first quadrant since A and B are positive. Thus @ 
= tan™'(2/ 3/2 )s 1.02, and so the maximum point on the graph (see 
Fig. 8.1.2) occurs at @/w = 1.02/ 3/2 0.83. The period is 27 /w = 5.13. 
The graph is shown in Fig. 8.1.5. & 


Figure 8.1.5. The graph of 


x(t) = cosy} t + 7$ siny3 


ww 1.91 cos(/} ¢ — 1.02). 


Supplement to Section 8.1: 
Linearized Oscillations 


The spring equation can be applied to determine the approximate motion of 
any system subject to a restoring force, even if the force is not linear in the 
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megsin 6 


Figure 8.1.6. The forces 
acting on a pendulum. 


displacement. Such forces occur in more realistic models for springs and in 
equations for electric circuits. Suppose that we wish to solve the equation of 
motion 


d°x 


Wn pacteiatindy 
dt? 


= f(x), (8) 
where the force function f(x) satisfies the conditions: (i) f(x») = 0; and (ii) 
f'(%o) <0, for some position x9. The point x9 is an equilibrium position since 
the constant function x(t) = Xp satisfies the equation of motion, by condition 
(i). By condition (ii), the force is positive when x is near x) and x < xg, while 
the force is negative when x is near xy and x > X9. Thus the particle is being 
pushed back toward x, whenever it is near that point, just as with the spring in 
Figure 8.1.1. 

Rather than trying to solve equation (8) directly, we shall replace f(x) by 
its linear approximation f(x9) + f’(xo)(x — Xo) at xg. Since f(x9) =0, the 
equation (8) becomes 


d’x "(Xo)(x — x : 
Kerra ic o)( 0)» (8') 


which is called the linearization of equation (8) at x9. If we write k for the 
positive number —f’(xo) and y = x — xg for the displacement from equilib- 
rium, then we get 


which is precisely the spring equation. 
We thus conclude that, to the degree that the linear approximation of the 
force is valid, the particle oscillates around the equilibrium point x) with 


period 27/y— f’(xo)/m. It can be shown that the particle subject to the 


exact force law (8) also oscillates around x9, but with a period which depends 
upon the amplitude of the oscillations. As the amplitude approaches zero, the 


period approaches 27/1 — f’(xo)/m, which is the period for the linearized 


equation. 

Here is an application of these ideas: 

By decomposing the gravitational force on a pendulum of mass m and 
length / into components parallel and perpendicular to the pendulum’s axis, it 
can be shown that the displacement angle @ of the pendulum from its 
equilibrium (vertical) position satisfies the differential equation m(d76/ dt?) = 
— m(g/1)sin9, where g = 9.8 meters per second? is the gravitational constant. 
(See Fig. 8.1.6). The force function is f(@) = —(mg//)sin@. Since f(0) = 0, 
6=0 is an equilibrium point. Since f’(0) = —(mg/I/)sin'(0) = — mg/l, the 
linearized equation is md*0/dt? = —(mg/1)0. The period of oscillations for 


the linearized equation is thus 27/y(mg/l)m = 2myl/g. (See Review Exer- 


cise 83 for information on the solution of the nonlinear equation.) 

A point x9 satisfying the conditidns above is called a stable equilibrium 
point. The word stable refers to the fact that motions which start near x9 with. 
small initial velocity stay near x9.? If f(x 9) =0 but f’(x9) > 0, we have an 
unstable equilibrium point (see Section 8.3). 


3 We have only proved stability for the linearized equations. Using conservation of energy, one 
can show that the motion for the exact equations stays near xg as well. (See Exercise 33.) 
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Exercises for Section 8.1 


1. 


2. 


3. 


4. 


Show that f(t) = cos(3‘) is periodic with period 
20/3. 

Show that f(7) = 8 sin(zt) is periodic with period 
2. 

Show that f(t) = cos(6/) + sin(3/) is periodic with 
period 27/3. 

Show that f(t) =3sin(at/2) + 8cos(zt) is pe- 
riodic with period 4. 


In Exercises 5—8, find the solution of the given equation 
with the prescribed values of x and x’ = dx/dt att =0. 
5. x” +9x =0, x(0) = 1, x’(0) = —2. 


6. 
xe 
8. 


x” + 16x =0, x(0) = —1, x'(0) = -1. 
x” + 12x = 0, x(0) = 0, x’(0) = —1. 
x” + 25x =0, x(0) = 1, x0) =0. 


In Exercises 9-12, sketch the graph of the given func- 
tion and find the period, amplitude, and phase shift. 


9. 


10. 


x = 3cos(3¢ — 1). 
x = 2cos(5t — 2). 


11. x =4cos(t + 1). 


12. 


x = 6 cos(37 + 4). 


In Exercises 13-16, solve the given equation for x and 
sketch the graph. 


13. 


14. 


15. 


16. 


17. 


18. 


19. 


20. 


21. 


22. 


2. 

4% 44x =0;x=—1Land & =0 whens =0. 
dt? at 

2 

4% 4.16x =0,x=1and @ =0 whent=0. 
at? dt 

2 

4% 4.95% =0,x=5and & =5 whent=0. 
dt? dt 

a +25x=0, x=5 at ¢=0, and oF 5 


when ¢ = 7/4. 


dy _ 


Find the solution of ae ~— 4y for which y = 1 
t 
and od = 3 when ¢ = 0. 
dt 


Find y = f(x) if f” +4f=0 and f()=0, f'(0) 


Suppose that f(x) satisfies f” + 16f=0 and f(0) 
= 2, f’(0) = 0. Sketch the graph y = f(x). 
Suppose that z = g(r) satisfies 9z” + z =0 and 
z(0) = —1, z’(0) = 0. Sketch the graph z = g(r). 
A mass of | kilogram is hanging from a spring. If 
x = 0 is the equilibrium position, it is given that 
x =1 and dx/dt=1 when t=0. The weight is 
observed to oscillate with a frequency of twice a 
second. 

(a) What is the spring constant? 

(b) Sketch the graph of x as a function of 17, 
indicating the amplitude of the motion on 
your drawing. 

An observer sees a weight of 5 grams on a spring 

undergoing the motion x(1) = 6.1 cos(2t — 7/6). 

(a) What is the spring constant? 


23. 


24. 


#25. 


*26. 


*27. 


*28. 


#29. 


(b) What is the force acting on the weight at 
t=0? Atr=2? 
What happens to the frequency of oscillations if 
three equal masses are hung from a spring where 
there was one mass before? 
Find a differential equation of the “spring” type 
satisfied by the function y(t) = 3 cos(t/4) — 
sin(t /4). 
A “flabby” spring exerts a force f(x) = —3x + 
2x3 when it is displaced a distance x from its 
equilibrium state, x = 0. 
(a) Write the equation of motion for an object 
of mass 27, vibrating on this spring. 
(b) Write the linearized equation of motion at 
Xp = 0. 
(c) Find the period of linearized oscillations. 
(a) Find the equilibrium position of an object 
which satisfies the equation of motion 
42 
dt? 
(b) What is the frequency of linearized oscilla- 
tions? 
An atom of mass m in a linear molecule is 
subjected to forces of attraction by its neighbors 
given by 


f(x) = ky (x — x4) + k(x — 29)’, 
ky ,kg >0, OS x, <x <x. 


(a) Compute the equilibrium position. 
(b) Show that motion near this equilibrium is 


=—x+x27-x41. 


unstable. 
The equation for a spring with friction is 
ax, ag dx 


(spring equation with damping). 
(a) If 6? <4km, check that a solution is 


x(t) = e7*'/2"(4 coswt + Bsinwt), 


where w? = k/m — 87/4m? > 0. 

(b) Sketch the general appearance of the graph 
of the solution in (a) and define the “pe- 
riod” of oscillation. 

(c) If the force — kx is replaced by a function 
f(x) satisfying f(0) = 0, f’) < 0, find a for- 
mula for the frequency of damped linearized 
oscillations. 

Suppose that x = f(2) satisfies the spring equa- 

tion. Let g(¢) = at + b, where a and b are con- 

stants. Show that if the composite function fo g 

satisfies the spring equation (with the same w), 


’ then a= +1. What about 5? 


*30. 


(a) Suppose that f(¢) is given and that y = g(t) 
satisfies dy/dt? + w’y = f(t). Show that 
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x=y+Asinwt + Bcoswt represents the 
general solution of d*x/dt* + wx = f; that 
is, x is a solution and any solution has this 
form. One calls y a particular solution and x 
the general solution. 
(b) Solve d2x /dt? + wx =k if x =1 and dx/dt 
= —1 when t=0; & is a nonzero constant. 
(c) Solve d*x/dt? + wx = wt if x= —1 and 
dx /dt = 3 when t = 0. 
Exercises 31 and 32 outline the complete proof of the 
following theorem using the “method of variation of 
constants”: Let x = f(t) be a twice-differentiable func- 
tion of t such that (d?x/dt?)+w°x =0. Then x 
= A coswt + Bsin wt for constants A and B. 
*31. Some preliminary calculations are done first. 
Write 


x = A(f)cos wt + B(t)sin wt. (9) 


It is possible to choose A(t) and B(t) in many 
ways, since for each ¢ either sin wt or cos wt is 
nonzero. To determine A(‘) and B(t) we add a 
second equation: 


oe = —wA(t)sinwt + wB(t) coset. (10) 


This equation is obtained by differentiating (9) 
pretending that A(¢) and B(t) are constants. 
Since this is what we are trying to prove, we 
should be very suspicious here of circular rea- 
soning. But push on and see what happens. 
Show that 


dx / dt 


B(t) = xsinwt + ALM cosa. (11) 


8.2 Growth and Decay 


*32. 


+33. 


Similarly, show that 


A(t) = x coswt — 


wa sin wt. (12) 


Use the calculations in Exercise 31 to give the 
proof of the theorem, making sure to avoid 
circular reasoning. We are given x = f(7) and w 
such that (d*x/dt?)+w*x =0. Define A(t) 
and B(t) by equations (11) and (12). Show that 
A(t) and B(?t) are in fact constants by differen- 
tiating (11) and (12) to show that A’(t) and 
B’(t) are identically zero. Then rewrite formu- 
las (11) and (12) as 


B= x(t)sin wt + OLA os at, (13) 
and 
A = x(t)cos wt — ola sin wt. (14) 


Use these formulas to show A coswt + B sin wt 

= x, which proves the theorem. 

Suppose that m(d?x/dt?) = f(x), where f(x) 

=0 and f’(x9) < 0. Let V(x) be an antideriv- 

ative of —f. 

(a) Show that x is a local minimum of V. 
(b) Show that dE/dt =0, where the energy E 
is given by E =4m(dx/dty + V(x). 

(c) Use conservation of energy from (b) to 
show that if dx/dt and x — xg are suffi- 
ciently small at ¢=0, then they both re- 
main small. 


The solution of the equation for population growth may be expressed in terms of 


exponential functions. 


Many quantities, such as bank balances, populations, the radioactivity of ores, 
and the temperatures of hot objects change at a rate which is proportional to 
the current value of the quantity. In other words, if f(¢) is the quantity at time 
t, then f satisfies the differential equation 


FO = WO: 


(1) 


where y is a constant. For example, in the specific case of temperature, it is an 
experimental fact that the temperature of a hot object decreases at a rate 
proportional to the difference between the temperature of the object and that 
of its surroundings. This is called Newton’s law of cooling. 


Example 1 The temperature of a hot bowl of porridge decreases at a rate 0.0837 times the 
difference between its present temperature and room temperature (fixed at 
20°C). Write down a differential equation for the temperature of the porridge. 
(Time is measured in minutes and temperature in °C.) 
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Solution Let T be the temperature (°C) of the porridge and let f(t) = T — 20 be its 

temperature above 20°C. Then f’(t) = dT/dt and so 

f'() = — (0.0837) f(x) 
Le., 

aT = 

at 
The minus sign is used because the temperature is decreasing when T is greater 
than 20; y = —0.0837. A 


— (0.0837)(T — 20). 


We solve equation (1) by guesswork, just as we did the spring equation. The 
answer must be a function which produces itself times a constant when 
differentiated once. It is reasonable that such a function should be related to 
the exponential since e' has the reproductive property (d/dt)e' = e'. To get a 
factor y, we replace ¢ by yt. Then (d/dt)e™ = ye™, by the chain rule. We can 
also insert a constant factor A to get 


& (Ae") = (de), 


Thus f(t) = Ae™ solves equation (1). If we pick t= 0, we see that A = f(0). 
This gives us a solution of equation (1); we shall show below that it is the only 
solution. 


The Solution of f’ = yf 


Given (0), there is one and only one solution to the differential equation 


f= vf, namely 
F(t) = fle" (2) 


To show that formula (2) gives the only solution, let us suppose that g(Z) also 
satisfies g’(t) = yg(t) and g(0) = f(0). We will show that g(t) = f(O)e”. To do 
this, consider the quotient 


n(iy= 2 = e-¥g( 


and differentiate: 
h'(t) = —ye~"%g(t) + e %g'(t) = — ye “g(t) + ye g(t) = 0. 


Since h’(t) = 0, we may conclude that h is constant; but A(0) = e~“g(0) = f(0), 
so e g(t) = h(t) = f(0), and thus 


8(t) = fe" = fd), 
as required. 
Example 2 If dx/dt =3x, and x =2 at t = 0, find x for all 1. 
Solution If x = f(t), then f(0) = 2 and f’ = 3f, so y =3 in the box above. Hence, by 
formula (2), x = f(t) = 2e7. A 


Example 3 Find a formula for the temperature of the bowl of porridge in Example 1 if it 
starts at 80°C. Jane Cool refuses to eat the porridge when it is too cold— 
namely, if it falls below 50°C. How long does she have to come to the table? 
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Solution 


Figure 8.2.1. Growth 
occurs if y > 0, decay if 
y¥< 9. 


Example 4 


Solution 


Figure 8.2.2. The graph of 
y = 2e7*, 


Let f(t) = T — 20 as in Example 1. Then f’(‘) = —0.0837/(#) and the initial 
condition is f(0) = 80 — 20 = 60. Therefore 


f as 602 — 0:0837¢, 
Hence T = f(t) + 20 = 60¢e~ 997" + 20. When T = 50, we have 


50 = 60¢e~ 9°87! +. 20 
l= Je ~ 0.08371 


20-0837 _ 9 


0.0837t = In2 = 0.693. 
Thus ¢ = 8.28 minutes. Jane has a little more than 8 minutes before the 
temperature drops to 50°C. A 


Note how the behavior of solution (2) depends on the sign of y. If y > 0, then 
e” > co as t> 00 (growth); if y <0, then e” 0 as t 00 (decay). See Fig. 
8.2.1. 


ev Large 


Large y < 0 


A quantity which depends on time according to equation (1) (or, equiva- 
lently, (2)) is said to undergo natural growth or decay. 


Natural Growth or Decay 


The solution of f’ = yf is f(t) = f(0)e” which grows as ¢ increases if 
y > 0 and which decays as ¢ increases if y < 0. 


Suppose that y = f(x) satisfies dy/dx + 3y =0 and y = 2 at x = 0. Sketch the 
graph y = f(x). 


The equation may be written dy/dx = —3y which has the form of equation 
(1) with y = —3 and the independent variable ¢ replaced by x. By formula (2) 
the solution is y = 2e~>*. The graph is sketched in Fig. 8.2.2. a 


If a quantity (2) is undergoing natural growth or decay, i.e., f(t) = f(O)e", we 
notice that 
(i+s) 
Hes) _ Me" of) 
iQ) f(O)e” f(®) 
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so 


fers) _ f(s) : 
I~ FO ©) 

Thus the percentage increase or decrease in f over a time interval of length s is 
fixed, independent of when we start. This property, characteristic of natural 
growth or decay is called uniform growth or decay. It states, for example, that 
if you leave money in a bank with a fixed interest rate, then the percentage 
increase in your balance over each period of a given length (say 3 years) is the 
same. 

We can show that if f undergoes uniform growth (or decay), then f 
undergoes natural growth (or decay). Indeed, write equation (3) as 


FOF) 

Ff) 
and differentiate with respect to s: 
FOF) 
‘(t+s) =“. 
Now set s = 0 and let y = f’(0)/f(0): 

LO) = FO; 

which is the law of natural growth. Thus natural growth and uniform growth 
are equivalent notions. 


f(tts= 


We shall now discuss half-life problems. It is a physical law that radioac- 
tive substances decay at a rate proportional to the amount of the substance 
present. If f(t) denotes the amount of the substance at time ¢, then the 
physical law states that f’(2) = — «f(¢) for a positive constant x. (The minus 
sign is inserted since the substance is decaying.) Thus, formula (2) with 
y = —« gives f(t) = f(O)e~“. The half-life t, ,. is the time required for half the 
substance to remain. Therefore f(t, 72) = 3f0), so fO)e" "7 =1F(0). Hence 
2 =e, so 


ty = (1/«)n2. (4) 


Half-Life 


If a quantity decays according to the law f’(¢) = — «f(2), it will be half 
gone after the elapse of time ¢,/. = (1/«)In2; 1,2 is called the half-life. 


Example 5 Radium decreases at a rate of 0.0428% per year. What is its half-life? 


Solution Method 1. We use the preceding box. Here « = — 0.000428, so the half-life is 
t1 2 = (In 2)/0.000428 = 1620 years. 
Method 2. It is efficient in many cases to rederive the formula for half-life 
rather than memorizing it. With this approach, the solution looks like this: Let 
f(2) denote the amount of radium at time ¢. We have f’(t) = —0.000428/(2), 
so f(t) = fe 95". TE f(t) =4 FO), then 4 = e908: that is, e008 
= 2, or 0.000428¢ = In2. Hence, ¢ = (In2)/0.000428 ~ 1620 years. A 


Example 6 A certain radioactive substance has a half-life of 5085 years. What percentage 
will remain after an elapse of 10,000 years? 
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Solution If f(‘) is the amount of the substance after an elapse of time ¢, then f() = 
f()e~™ for a constant «. Since the half-life is 5085, 1 = e~*8*, ie, k= 
(1/5085)in2. The amount after time ¢ = 10,000 is 


fd 22 f(O)e~ 10.00 as f(O)e~ 100° In 2/5085 0.256 f(0). 
Thus 25.6% remains. A 


Another quantity which often changes at a rate proportional to the amount 
present is a population. 


Example 7 The population of the planet Soop is increasing at an instantaneous rate of 5% 
per year. How long will it take for the population to double? 


Solution Let P(t) denote the population. Since the rate of increase is 5%, P’(t)= 
0.05 P(t), so P(t) = P(0)e°°'. In order for P(t) to be 2P(0), we should have 
2 = 9%; that is, 0.05t=In2 or ¢=20In2. Using In2 = 0.6931, we get 
te 13.862 years. A 


In this and similar examples, there is the possibility of confusion over the 
meaning of phrases like “increases at a rate of 5% per year.” When the word 
“instantaneous” is used, it means that the rate is 5%, ic., P’ = 0.05P. This 
does not mean that after one year the population has increased by 5%—it will 
in fact be greater than that. 

In Section 6.4 we saw the distinction between annual rates and instanta- 
neous rates in connection with problems of finance. If an initial principal P) is 
left in an account earning r% compounded continuously, this means that the 
amount of money P in the account at time ¢ changes according to 


aP et 

dt 100° 
Thus, by formula (2), 

PU) Se Mp, (5) 

The annual percentage rate is the percentage increase after one year, 
namely 

PQ)- P, 
00 | = 100(e"/! — 1), (6) 
0 


This agrees with formula (8) derived in Section 6.4 by a different method. 


Example 8 How long does it take for a quantity of money to triple if it is left in an 
account earning 8.32% interest compounded continuously? 


Solution Let P) be the amount deposited. By formula (5), 
P(t)= 200832tp 
If P(t) = 3Po, then 

3 = e0.0832r, 

0.08327 = In3, 


i ln he, 
t= 0.0832 ~ 13.2 years. A 
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Exercises for Section 8.2 _ 
1. 


The temperature T of a hot iron decreases at a 
rate 0.11 times the difference between its present 
temperature and room temperature (20°C). If 
time is measured in minutes, write a differential 
equation for the temperature of the iron. 


. A population P of monkeys increases at a rate 


0.051 per year times the current population. 
Write down a differential equation for P. 


. The amount Q in grams of a radioactive sub- 


stance decays at a rate 0.00028 per year times the 
current amount present. Write a differential 
equation for Q. 


. The amount M of money in a bank increases at 


an instantaneous rate of 13.51% per year times 
the present amount. Write a differential equation 
for M. 


Solve the differential equations in Exercises 5-12 using 
the given data. 


5. 
6. 


7, 
8. 


9. 


10. 


11. 


12. 


13. 


14. 


15. 


16. 


f = —3f, f =2. 


— =x, x =3 when ¢=0. 
~~ —3x =0,x =1 whens =0. 
— — 13u=0,u=1 whenr=0. 
= =8y,y=2 whens =1. 
— = —10y, y= 1 when x = 1. 


— +2v0=0, v =2 when s =3. 


dw +aw=0, w=b when x=c (a,b,c con- 


dx 


stants). 


If the iron in Exercise 1 starts out at 210°C, how 
long (in minutes) will it take for it to cool to 
100°C? 

If the population P. in Exercise 2 starts out at 
P(O) = 800, how long will it take to reach 1500? 
If Q(0) = 1 gram in Exercise 3, how long will it 
take until Q =} gram? 

How long does it take the money in Exercise 4 to 
double? 


Solve each equation in Exercises 17-20 for f(‘) and 
sketch its graph. 


17. 
18. 
19. 
20. 


f'-3f=0,f@=1 
f'+3f=0, fO) = 1 
f' =8f, fO =e 
f =8f fl)=e 


Without solving, tell whether or not the solutions of the 
equations in Exercises 21-24 are increasing or decreas- 


ing. 


21. 
22. 
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ax = 3x, x =1 when? =0. 
at 

ax = 3x, x = —1 when t=0. 
at 
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23. f= —3f, fO =1. 
24. f' = —3f, f(0) = -1. 


25. A certain radioactive substance decreases at a 


26. 


27. 


28. 


29. 


30. 


31. 


32. 


33. 


34. 


35. 


rate of 0.0021% per year. What is its half-life? 
Carbon-14 decreases at a rate of 0.01238% per 
year. What is its half-life? 

It takes 300,000 years for a certain radioactive 
substance to decay to 30% of its original amount. 
What is its half-life? 

It takes 80,000 years for a certain radioactive 
substance to decrease to 75% of its original 
amount. Find the half-life. 

The half-life of uranium is about 0.45 billion 
years. If 1 gram of uranium is left undisturbed, 
how long will it take for 90% of it to have 
decayed? 

The half-life of substance X is 3,050 years. What 
percentage of substance X remains after 12,200 
years? 

Carbon-14 is known to satisfy the decay law 
O = Qoe~°9°0!238" for the amount Q present af- 
ter ¢ years. Find the age of a bone sample in 
which the carbon-14 present is 70% of the origi- 
nal amount Qo. 

Consider two decay laws for radioactive car- 
bon-14: Q = Qoe~*, O = Qype, where a = 
0.0001238 and 6 = 0.0001236. Find the percent- 
age error between the two exponential laws for 
predicting the age of a skull sample with 50% of 
the carbon-14 decayed. (See Exercise 31.) 

A certain bacterial culture undergoing natural 
growth doubles in size after 10 minutes. If the 
culture contains 100 specimens at time ¢=0, 
when will the number have increased to 3000 
specimens? 

A rabbit population doubles in size every 18 
months. If there are 10,000 rabbits at ¢ = 0, when 
will the population reach 100,000? 

A bathtub is full of hot water at 110°F. After 10 
minutes it will be 90°F. The bathroom is at 
65°F. George College refuses to enter water be- 
low 100°F. How long can he wait to get in the 
tub? 


36. A blacksmith’s hot iron is at 830°C in a room at 


37. 


38. 


32°C. After 1 minute it is 600°C. The blacksmith 
has to wait until it reaches 450°C. How long 
does it take after the 600°C temperature is 
reached? 

How long does it take for money left in an 
account earning 74% interest compounded con- 
tinuously to quadruple? 

In a certain bank account, money doubles in 10 
years. What is the annual interest rate com- 
pounded continuously? 
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39. A credit card company advertises: “Your interest is being shut off. Examining the insides of the 
rate on the unpaid balance is 17% compounded tank and contemplating for a moment, he thinks 
continuously, but federal law requires us to state that maybe during shutoff the rate of flow of 
that your annual interest rate is 18.53%.” Ex- water into the tank is proportional to the height 
plain. left to go; that is, dx/dt = c(h— x), where x 

40. If a credit card charges an interest rate of 21% = height of water, h = desired height of water, 
compounded continuously, what is the actual and c=a constant (depending on the mecha- 
annual percentage rate? nism). Show that x = h — Ke~“. What is K? 

41. A certain calculus textbook sells according to Looking at this formula for x, he says “That 
this formula: S(t) = 2000 — 1000e~°*", where ¢ explains why my tank is always filling!” and goes 
is the time in years and S(f) is the number of to bed. 
books sold. 44. (a) Verify that the solution of dy/dt = p(d)y is 
(a) Find S“(2). y = yoexp P(t), where P(?) is the antiderivative of 
(b) Find lim S(t) and discuss. P(é) with P(O) = 0. 

#=2.80 (b) Solve dy/dt = ty; y = 1 when =0. 
(6) Graphs: +45. (a) Show that a solution of t(da/dt) = a+ h is 

42. A foolish king, on losing a famous bet, agrees to 
pay a wizard 1 cent on the first day of the a(t)=t if f hs) ds+ tC. 
month, 2 cents on the second day, 4 cents on the 1s 
third, and so on, each day doubling the sum. (b) Solve t(da/dt)=a+e7'/', a(I)=1. 

How much is paid on the thirtieth day? *46. Develop a general formula for the doubling time 

43. The author of a certain calculus textbook is of a population in terms of its growth rate. 
awake writing in the stillness of 2 a.m. A sound *47. Develop a general formula for the half-life of the 


disturbs him. He discovers that the toilet tank 
fills up fast at first, then slows down as the water 


8.3 The Hyperbolic 


Functions 


amplitude of a damped spring (Exercise 28, Sec- 
tion 8.1). 


The points (cost, sin) lie on a circle, and (cosht, sinh t) lie on a hyperbola. 


The hyperbolic functions are certain combinations of exponential functions 
which satisfy identities very similar to those for the trigonometric functions. 
We shall see in the next section that the inverse hyperbolic functions are 
important in integration. 


A good way to introduce the hyperbolic functions is through a differen- 
tial equation which they solve. Recall that sin¢ and cost are solutions of 
the equation dx/dt?+x=0. Now we switch the sign and consider 
d*x / dt” — x =0. (This corresponds to a negative spring constant!) 

We already know one solution to this equation: x = e'. Another is e~', 
because when we differentiate e~‘ twice we bring down, via the chain rule, 
two minus signs and so recover e~‘ again. The combination 


x =Ae'+ Be 
is also a solution, as is readily verified. 
If we wish to find a solution analogous to the sine function, with x = 0 
and dx /dt = 1 when ¢ = 0, we must pick A and B so that 
O=A+B, 
1=A-B, 
so A=4and B= —4, giving x = (e' — e‘)/2. 
Similarly, if we wish to find a solution analogous to the cosine function, 
we should pick A and B such that x = 1 and dx/dt =0 when ¢ = 0; that is, 
1=A+B, 
0O=A —-B, 
so A = B=}, giving x = (e’ + e~‘)/2. 
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This reasoning leads to the following definitions. 


Hyperbolic Sine and Cosine 
The hyperbolic sine function, written sinh t, is defined by 


ebagat 


2 
The hyperbolic cosine function, written cosh t, is defined by 


sinh t = 


e'+e! 


cosht = 5 


(See Fig. 8.3.1.) 


“y= cosh x 


Figure 8.3.1. The graphs of. 
y = sinh x and y = cosh x. (a) 


(b) 


The usual trigonometric functions sint and cos?¢ are called the circular 
functions because (x, y) = (cost, sin) parametrizes the circle x? + y* = 1. The 
functions sinh¢ and cosh? are called hyperbolic functions because (x, y) 
= (cosh, sinh?) parametrizes one branch of the hyperbola x* — y? = 1; that 
is, for any ¢, we have the identity 


cosh*t — sinh? = 1. (3) 


(See Fig. 8.3.2.) 


(cosh ¢, sinh f) 


Figure 8.3.2. The points 
(cos ft, sin t) lie on a circle, 
while (cosh ¢, sinh ¢) lie on a 
hyperbola. 


To prove formula (3), we square formulas (1) and (2): 
cosht =1(e' +e") = h(e% +2 +e) 

and 
sinh’t = a(e'— ety = 4(e* -2+ e7*): 


Subtracting gives formula (3). 
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Example 1 


Solution 


Example 2 


Solution 


Chapter 8 Differential Equations 


Show that e* = coshx + sinh~x. 


By definition, 
e~*—e * 


2 
Adding, cosh x + sinhx = e*/2 + e~*/2+ e*/2—e7-*/2=e*. & 


x ime’, 
coshx = @+2~ and sinhx = 


Similarly, e~* = cosh x — sinh x. 


The other hyperbolic functions can be introduced by analogy with the 
trigonometric functions: 


— sinhx — coshx 

tanhx = ame cothx eae? (4) 
3h =! 

sechx = oa esch x aah 


Various general identities can be proved exactly as we proved formula 


(3); for instance, the addition formulas are: 
sinh(x + y) = sinhx cosh y + coshx sinh y, (5a) 
cosh(x + y) = coshx cosh y + sinh x sinh y. (5b) 


Prove identity (5a). 


By definition, 
sinh(x + y)= <7 52 = Se ee 


Now we plug in e* = coshx + sinhx and e~ 


x 


= cosh x — sinh x to get 
sinh(x + y) = 4[(coshx + sinhx)(cosh y + sinh y) 
— (cosh x — sinh x)(cosh y — sinh y) ]. 
Expanding, 
sinh(x + y) = $(coshx cosh y + coshx sinh y + sinh x cosh y + sinh x sinh y 
—cosh x cosh y + coshx sinh y + sinh x cosh y — sinh x sinh y) 
= cosh x sinh y + sinhx cosh y. A 


Notice that in formula (5b) for cosh(x + y) there is no minus sign. This is one 
of several differences in signs between rules for the hyperbolic and circular 
functions. Another is in the following: 


ask: 
Th sinh x = cosh x, (6a) 


a cosh x = sinh x. 


nee (6b) 


Example 3 Prove formula (6a). 


Solution By definition, sinh x = (e* — e~*)/2, so 


e*~—(~—l)e* x —x 
4 sinh x = (7) =ote 


dx 5 = 7) =coshx. A 
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We also note that 
sinh(— x) = —sinhx (sinh is odd ) 

and (7) 
cosh( — x) = cosh x (cosh is even). 


From formulas (5a) and (5b) we get the half-angle formulas: 


cosh2x — 1 cosh2x + 1 
a cosnex rt (8) 


2 = 
and cosh*x 5) 


sinh2x = 


Example 4 Prove that 4 tanh x = sech?x. 


dx 


Solution Since tanhx = sinhx/cosh x, the quotient rule gives 
(d/dx)tanh x = (cosh x - cosh x — sinh x - sinh x)/cosh’x = 1 — tanh*x. 


From cosh?x — sinh?x = 1 we get 1 — sinh*x /cosh’x = 1/cosh’x; that is, 1 — 
tanh*x = sech’x. A 


Hyperbolic Functions and 
Their Derivatives 


a sinh x = cosh x, 
dx 


a cosh x = sinh x, 
dx 


x ak, 
tanhx = @-—@— = Sinhx : 4 tanhx = sech2x, 
e*+e™-*  coshx dx 
Bs mn X 
eet e te cad 4 cothx = —csch2x, 
e*—e™*  tanhx’ dx 
sechx = a eee ; a sech x = —sechx tanh x, 
e*+e *  coshx dx 
esch x = se = —! ; 4 esch x = —csch x coth x. 
sinh x dx 


Example 5 Differentiate: (a) sinh(3x + x°); (b) cos” '(tanh x); (c) 3x/(cosh x + sinh3.~x). 


Solution (a) 


og > a 2 sinh u » 

ae sinh(3x + x”) au sinhu re 
where u = 3x + x°, We compute 

4 sinhu=coshu and du 34 3x?, 

du dx 


Expressing everything in terms of x, we have 


£ sinh(3x + x°) = cosh(3x + x°)-3(1+ x’), 


d ...- (a 
Fx 8 ‘(tanh x) = 8 'u + (du/ dx), where wu = tanhx. 


(b) 
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We find 
—] 


= —1 = 
du 1- wv y1 — tanh’x sech x 


(from the identity 1 — tanh?x = sechx proved in Example 4), and 
y 


du — 2 
ae sech*x 


(also from Example 4). Hence 


d = 
Fz 8 \(tanh x) = —sech x. 

) 4. 3x ) 7 3(cosh x + sinh 3x) — 3x(sinhx + 3cosh 3x) 
dx \ coshx + sinh3x (cosh x + sinh3 xy 


(by the quotient rule). & 


Let us return now to the equation d*x /dt? — w°x =0. Its solution can be 
summarized as follows. 


The Equation d’x /dt? — w’x =0 


The solution of 


Uo. 
x = x,cosh wt + — sinhwt, 
w 


where x = x) and dx /dt = vy when t = 0. 


That formula (10) gives a solution of equation (9) is easy to see: 


a& wx sinh wt + v cosh wt, 


dt 
using formula (6) and the chain rule. Differentiating again, we get 
dx 
dt? 
so equation (9) is verified. 


One may prove that (10) gives the only solution of equation (9) just as in 
the case of the spring equation (Exercise 54). 


= wx cosh wt + wopsinh wt = wx, 


Example 7 Solve for f(1): f” — 3f = 0, f(0) = 1, f’(0) = —2. 


Solution We use formula (10) with w? = 3 (so w =J3), Xp = f0) = 1, v= f’'O) = —2, 
and with f(t) in place of x. Thus our solution is 


f(t) = coshy3 ¢ — = sinhy3 1. A 
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Example 8 


Solution 


Figure 8.3.3. Graphs of the 
hyperbolic functions. 
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Prove that coshx has a minimum value of 1 at x = 0. 


(d/dx)coshx = sinhx vanishes only if x =0 since e* = e~* exactly when 
e** = 1; that is, x = 0. Also, (d?/dx”)coshx = coshx, which is 1 at x = 0, so 
cosh x has a minimum at x = 0, by the second derivative test. A 


The kind of reasoning in the preceding example, together with the techniques 
of graphing, enable us to graph all the hyperbolic functions. These are shown 
in Fig. 8.3.3. 


y= sinh x y = cosh x y = tanh x 


y =cschx y =sechx y=cothx 


Finally, the differentiation formulas for the hyperbolic functions lead to 
integration formulas. 


Antidifferentiation Formulas for 
Hyperbolic Functions 


f cosh x dx = sinhx + C, fesch?x dx = —cothx + C, 
fsinh x dx = coshx + C, fsechx tanhxdx = —sechx + C, 


fsech’x dx = tanhx + C, feschx coth x dx = —cschx + C. 
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Example 9 Compute the integrals (a) f (inh 3x + x3)dx, (b) i tanh x dx, (c) f cosh? dx, 


Solution 


d sinh x 
@) Je & 


4 
(a) f (sinh3x + x9) dx= f sinh 3x dxt [xPdx= + cosh 3x + ae +C. 


(b) if tanh x dx= f ane. dx = In|cosh x| + C = In(cosh x) + C 


(since cosh x > 1, |cosh x| = cosh x). 
(c) Here we use the half-angle formula (8): 


cosh2x+]1 ,,.0 1. x 
f cosh?x x dx = a q sinh 2x + 7 +C, 


_ Sinhx 7 du ~ 
(4) eae 1+coshx J 142 asics) 


= tan™'u +c =tan7'(coshx)+C. A 


Supplement to Section 8.3: 
Unstable Equilibrium Points 


In Section 8.1, we studied approximations to the differential equation of 
motion m(d” | dt”) = f(x), where the force function f(x) satisfied the equilib- 
rium condition f(x) = 0 at some position xy. The linearized equation was 


mae = f'(Xo)(x — Xo) 


dt? 

or, setting y = x — Xo, the displacement from equilibrium, 
ass 
menace SS X, iS 


If f(x) < 0, this is the spring equation which has oscillating solutions given 
by trigonometric functions. 
Now we can use the hyperbolic functions to study the case f’(xp) > 0. 


The general solution is y = A cosh(y f’(xo) f) + Bsinh(y f’(xo) 0), with A and 
B depending on the initial values of y and dy/dt, as in formula (10). We can 


also write this solution as y = (4 + B)ev!'o' + (4 — Bye VS, No matter 
how small the initial values, unless they are chosen so carefully that A + B 
= 0, the solution will approach +o or ~ oo as too. We say that the point 
Xo is an unstable equilibrium position. In contrast to the stable case treated in 
Section 8.1, the linearization is not useful for all t, since most solutions 
eventually leave the region where the linear approximation is valid. Still, we 
can correctly conclude that solutions starting arbitrarily close to x» do not 
uevaly, stay close, and that there are special solutions which approach xp as 
too. 


4 This analysis is useful in more advanced studies of differential equations. See, for instance, 
Elementary Differential Equations and Boundary Value Problems, by W. Boyce and R. DiPrima, 
Chapter 9, Third Edition, Wiley (1977) and Differential Equations and Their Applications, by 
M. Braun, Chapter 4, Third Edition, Springer-Verlag (1983). 
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For instance, let us find the unstable equilibrium point for the pendulum 
equation 
2 
mos = —m § sin8 = f (8). 
First note that f(@) = 0 at @ = 0 and z, corresponding to the bottom and top 
of pendulum swing (see Fig. 8.1.6). At @=7, f'(@)= —(mg/l)cos@ = 
—(mg/1)-(—1) = mg/1 > 0, so the top position is an unstable equilibrium 
point. At that point, the linearized equation is given by (d?/dt*)(@ — 4) = 


(mg/1)(8 — %), with solutions 6 — 6) = Ce¥™#!" + De~v™#lt, For most ini- 
tial conditions, C will not equal zero, and so the pendulum will move away 
from the equilibrium point. If the initial conditions are chosen just right, we 
will have C = 0, and the pendulum will gradually approach the top position as 
t— o, but it will never arrive. 

A very different application of hyperbolic functions, to the shape of a 
hanging cable, is given in Example 6, Section 8.5. 


Exercises for Section 8.3 


Prove the identities in Exercises 1-8. 


UW WOODY 


8 


Differentiate the functions in Exercises 9-24. 


9. sinh(x? + x? +2) 
tan~ (cosh x) 
sinh x sinh 5x 


10. 
11. 


sinh x 


Techs 

3. sinh(cos(8x)) 

. cos(sinh(x?)) 

. sinh2x + cosh2x 
. sinh*x + cosh*x 
. coth 3x 
. (tanh x)(sech x) 
. exp(tanh 2x) 

. sin7 (tanh x) 


cosh x 


1 + tanh x 
. (csch 2x)(1 + tan x) 


‘ (cosh x)( f eas) 
(sinh = 


dx 


1 + sech2x 


) 


Solve the differential equations in Exercises 25-28. 
25. y” — 9y = 0, y(0) = 0, y’(0) = 1. 


2 yn 
. Boh + sech*x re 26. f’ = 8if= 0, fO) = 1, f'(0) =—-], 
. coth*x = 1 + csch*x. 27. g” — 3g =0, 2(0) =2 g'(0) =0 
. cosh(x + y) = cosh x cosh y + sinh x sinh ye 28. kh” —9h= 0, h(0) = 2, h’(0) a 4. 
. sinh?x = (cosh 2x — 1)/2. 

Og oo gts 29. Find the solution of the equation d*x/dt? - 
"dx : Se arn regtin  sn e 
Be part ore sh eat De 30. Solve dy /dt? — 25y = 0, where y = 1 and dy/dt 

ax = —1 when s=0. 

: 4“ sech x = —sechx tanhx. 31. Find fO if i" = 36f, and i) = 2, QO = 

a 32. Find g(2) if g”(t) = 25g(2), and g(0) = 0, 
; Fx oseh = —cschx cothx. gO) =1. 


Sketch the graphs of the functions in Exercises 33-36. 
33. y=3 + sinhx 
34. y = (cosh x) — 1 
35. y = tanh 3x 
36. y = 3cosh2x 
Compute the integrals in Exercises 37-46. 
37. fcosh 3x dx 


38. if [esch?(2x) + (3/x)] dx 
39. focoth x dx 


40. f irene 
41. f sinh2x 

42. i ee dy 
43. f e*sinh x dx 


44, f e*cosh 2t dt 
45. ik cosh2x sinh x dx 


46, [ Sinbx gy 
J cosh?x 
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Compute dy /dx in Exercises 47-50. 


*52. 


sinh(x + y) _ 


1 
xy 


. x + cosh(xy) = 3 
. tanhxy) + sinh y = 1 
. coth(x — y)— 3y =6 


. (a) Find the unstable equilibrium point for the 


equation of motion d?x/dt? = x? — 1. 

(b) Write down the linearized equation of motion 
at this point. 

An atom of mass m in a linear molecule is 
subjected to forces of attraction by its neighbors 


where k, > k, > 0, 0< x; <x < xy. Show that 
Xo = (x, + axy)/(1+ a), where a =yk,/k2, is 
an unstable equilibrium. Write the linearized 
equations at this point. 


*53. Prove the identity (cosh x + sinh x)” = cosh nx + 
sinh nx. 
*54, Prove that the equation dx /dt? — w*x = 0, with 


xX = Xq and dx /dt = vy when ¢ = 0, has a unique 
solution given by x = x cosh wt + (v9 /)sinh wt. 
[ Hint: Study Exercises 31 and 32 of Section 8.1.] 
Why doesn’t the energy method of p. 372 work 
in this case? 


given by 


Ff) sir ne 
x)= - ———_,, + ———__,, 
(x- my (@- 
8.4 The Inverse 

Hyperbolic Functions 
The inverse hyperbolic functions occur in several basic integration formulas. 
We now study the inverses of the hyperbolic functions using the methods of 
Section 5.3. As with the inverse trigonometric functions, this yields some 
interesting integration formulas for algebraic functions. 

We turn first to the inverse sinh function. Since (d/dx)sinh x = cosh x is 
positive (Example 8, Section 8.3), sinh x is increasing. The range of sinh x is in 
fact (— 00, 00) since sinhx > +0o as x > too. Thus, from the inverse func- 
tion test in Section 5.3, we know that y =sinhx has an inverse function 
defined on the whole real line, denoted sinh™ 'y by analogy with the notation 
for the inverse trigonometric functions. From the general formula 

d ¢- 1 

wy = FG) (where y = f(x)) 
for the derivative of an inverse function, we get 

@ oi 1 __ 1 

dy anny (d/dx)(sinhx) — coshx ¢ 
From cosh*x — sinh*x = 1, we get 

@ oop-l 1 1 1 

— sinh™ y = = = : (1) 

dy cohx ” resins ley? 

The positive square root is taken because cosh x is always positive. 
Example 1 Calculate (a) 4 sinh (3x) and (b) < [sinh~!(3 tanh 3x)]. 


Solution 


(a) Let u = 3x, so sinh~'3x = sinh” 'u. By the chain rule, 
ere ee er ape 
e sinh™ ‘(3x) ( a sinh u) ae 


By formula (1) with y replaced by u, we get 


d 1 3 
ee ee 
yitw yl + 9x? 


ae sinh7!(3x) = 
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Figure 8.4.1. The graph of 
the y = sinh” 'x. 


Example 2 
Solution 


Example 3 


Solution 
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(b) By the formula (d/dx)sinh™ ‘x = 1/y1+ x”, and the chain rule, 
4 sinh@ '(3 tanh 3x) = L 34 


dx yl+9tanh33x & 


= ——__! 3.3. sech?3x 
yl + 9 tanh?3x 


9 sech?3.x 


= OO _ A 
yic+ 9 tanh?3x 


There is an explicit formula for sinh~'y obtained by solving the equation 


tanh 3x 


e* —e"* 


2 
for x. Multiplying through by 2e* and gathering terms on the left-hand side of 


y =sinhx = 


the equation gives 2e*y — e* + 1=0. Hence 
(e*) — 2e*y —1=0, 


and so, by the quadratic formula, 


ji NS = =ytyy+l. 


Since e* is positive, we must select the positive square root. Thus, e* = 
2 eats -—1 . . 
y+yy’ +1, and so x =sinh7 'y is given by 

sinh™ 'y = In(y +yy?+1 ). 


The basic properties of sinh~' are summarized in the following display. 


(2) 


Inverse Hyperbolic Sine Function 
1. sinh~'x is the inverse function of sinhx; sinh~'x is defined and is 
increasing for all x (Fig. 8.4.1); by definition: sinh~'x = y is that 
number such that sinh y = x. 
2, 4 sinh~'x = | 


aN re 
3. fa 
yl +x? 


=sinh7'x + C=In(x +yl + x7)+C. 


Find sinh~!5 numerically by using logarithms. 


By (2), sinh™!5 = In(S +5? + 1) = In(5 + 726 ) = In(10.100) 2.31. A 


Verify the formula f —_ain(x tlt 2)4+C. 
14+ x? 


£ in(x +i + x”) 


| 

(x +yl + x7) V1 +x? 

-( l yiex?+x]_ 1 
x+yl + x? yl + x? vl + x? 


Thus the antiderivative for 1/1 +x? isIn(x+yl+x*)+ Ca 


(by the chain rule) 
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1 2 3 
Figure 8.4.2. The graph of 
y =cosh™ !x, 


Example 4 


Solution 


Figure 8.4.3. The graphs of 
y = tanh x and y= tanh7'x. 


Example 5 


Solution 


In a similar fashion we can investigate cosh~'x. Since coshx is increasing on 
[0, 00) and has range [I1, 00), cosh~'x will be increasing, will be defined on 
[1, 00), and will have range [0, 00). Its graph can be obtained from that of 
cosh x by the usual method of looking through the page from the other side 
(Fig. 8.4.2). 

By the same method that we obtained formula (1), we find 

4 cosh-ly = —! 


< : (1) (3) 


x*— 1 


Find £ cosh~ (yx? +1), x #0. 
Let u=yx?+ 1. Then, by the chain rule, 


£ cosh” '(\x? +1) = ( <Z, cosh”) . (4) 


— 
x 


Therefore, 


Similarly, we can consider tanh™ 'x (see Fig. 8.4.3) and get, for -1< x <1, 


@ = eee | 
dy tanh x = (4) 


(a) y = tanh x (b) y= tanh7!x 


Prove that tanh~'x = 1n[(1 + x)/(l— x), -1<x<1. 
Let y = tanh” 'x, so 


sinhy _ (€? ~e 7) 


ENS cachiys (Ene) 
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Thus x(e” + e~”) = e” — e-”. Multiplying through by e” and gathering terms 
on the left: 


(x — le”? +x+1=0 


as required. A 


Example 6 Show directly that the antiderivative of u 5 for |x| <1 is Fin Bu = +C 
_ xX eee: 
by noticing that 


[2 tee al 1 
eerie Cesraare ss) 


Solution Since 


1 _4/_1 1 
ioe 7 Gear) 


an antiderivative is 


1+x 


1 1 1 


> |x| #1. 


If |x| < 1, (1 + x)/(1 — x) > 0, so the absolute value signs can be removed. A 


The remaining inverse functions are investigated in a similar way; the 
results are summarized in Fig. 8.4.4 and the box on the next page. 


y= sinha! x 


y =csch7!x 


Figure 8.4.4. Graphs of the 
inverse hyperbolic 
functions. 
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The Inverse Hyperbolic Functions 


sinh™'x = In(x +yx?4+1 ); a eee ! : 
dx 2 
x* +] 
cosh™ 'x = In(x + yx? — 1); Be eg Yas dn x >I; 
ax x?- 1 
tanh7! = 5 in( ++);  tanh~!x= —1_, jel 
Huh gf ee Fe | 
coth™ 'x yin( +1); Fy oth x eh [eiconds 
ae) 
sech x =a( 14V ==), © sech™'x = 1 , O0<x<i; 
2 xyl — x? 
In a > x >0; nae ’ x > 
esch~ lx = # sch” x = . a 
; 1+y1+ x? 53 3 =, «=e 
Sale cae OP) re xy1 + x? 
f dx =sinh™'x + C=In(x tyx?+1)+C; 
z 
yx +1 
f dx =cosh™'x + C= In(x +yx?—1)+C, a SIs 
yx? - 1 
dx ly 
a (Ix| # 1), 
tanh~ epeenges +6, [se] eed 
coth™'x + C= 5In( 2 . |x| > 1; 
2 it " 
[= = —sech 'x+C=-—In Inf We ac 0<x<1; 
xyl— x? 
{ Pe = -osch"k + C= -In (ee 1+ x? Jre x >0. 
xyl1+ x? \ 


Example 7 


Find f ax 
y3x —1 


Solution Going through the list of integration formulas for hyperbolic functions, we 


/ 2 
=cosh™'x + C. Note that ¥3x7-1 = (v3 x) —1. Us- 


ing the technique of integration by substitution with u = 3 x and du = 3 dx, 
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sr a. ee are 
lear ea Ee 


Example 8 Find if dx 
4+ x? 
Solution if eee 
x? +4 


Exercises for Section 8.4 


Calculate the derivatives of the functions in Exercises 
1-12. 

1. cosh~ (x? + 2) 

2. sinh~ '(x3 — 2) 

3. sinh '(3x + cos x) 

4. cosh~ (x? — tan x) 

5. xtanh7'(x? — 1) 

6. x*coth~!(x + 1) 

7, x+cosh~ y 

* sinh~ x + x 
g 1+ sinh™ x 
~ 1=cosh7'x 

9. exp(1 + sinh~ 'x) 

10. exp(3 + cosh~ 'x) 

11. sinh~ '[cos(3x)] 

12. cosh™ |[2 + sin(x?)] 
In Exercises 13-16 calculate the indicated values nu- 
merically using logarithms. 
13. tanh7 '(0.5) 
14. coth~!(1.3) 
15. sech~'(0.3) 
116. esch~'(1.2) 
Derive the identities in Exercises 17-20. 


17. cosh~'x =In(x +x?—1), |x| >1 
18. coth7 x = 5 In( at ) |x| >1 

19. sech"'x =n AVE 0<x<1 
20. exch ly =n LEVEE x>0. 


Derive the identities in Exercises 21-24. 
d = Re | 
21. a, tanh x re 


d “10 = 
22. Fy Cosh x 


ee cosh 


(V3 x) + C. A 


ra 


dx =3f 2du (u=%) 
[Vit e/2y | 2 yil+u? 2 


23. # sech7!x = —=1_, 
mn xyl— x? 
Betis 4 

24. ie coth™ 'x ja 


In Exercises 25-28 verify the given integration formulas 
by differentiation. 
= In(x + yx? —1)+ C, |x| > 1. 


26. oe yin( 2*+) +0, |x] >1. 


Il-x 
nf A “a )te 


28. — (AE No} te x>e 
xy1 + x? - 


Calculate the integrals in Exercises 29-36. 
29. 


1 — 4x? 
a ieee 24] 


cera 


xy1l—- OY errs 
33. [(<— COS x 
ysin2x +1 


pele 


35. f = dx 
36. f tan vile 


yi+ cos2x 


*37. Is the function cosh~'(/x? + 1) differentiable at 
all x? 
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8.5 Separable 
Differential Equations 


Separable equations can be solved by separating the variables and integrating. 


The previous sections dealt with detailed methods for solving particular types 
of differential equations, such as the spring equation and the equation of 
growth or decay. In this section and the next, we treat a few other classes of 
differential equations that can be solved explicitly, and we discuss a few 
general properties of differential equations. 


A differential equation of the form 


® = g(x\h(y) 


in which the right-hand side factors into a product of a function of x and a 
function of y is called separable. Note that we use the term separable only for 
first-order equations; that is, equations involving only the first derivative of y 
with respect to x. 

We may solve the above separable equation by rewriting it in differential 
notation? as 


dy : 
—— = g(x)dx assuming h( y) #0 
(yy 7 8) ( (y) #9) 
and integrating: 


Ge = { g(x) a. 


If the integrations can be carried out, we obtain an expression relating x and 
y. If this expression can be solved for y, the problem is solved; otherwise, one 
has an equation that implicitly defines y in terms of x. The constant of 
integration may be determined by giving a value yp to y for a given value x9 of 
x; that is, by specifying initial conditions. 


Example 1 Solve dy/dx = —3xy, y = 1 when x = 0, 


Solution We have 


ae —3x dx. 
x 
Integrating both sides gives 
2 2 

In| y| = — oe +C, andso y= + exp Cexp( — =). 

Since y = 1 when x = 0, we choose the positive solution and C = 0, to 
give 

2 
y= exp( - 35 ) 


The reader may check by using the chain rule that this function satisfies the 
given differential equation. A 


>For those worried about manipulations with differentials, answers obtained this way can always 
be checked by implicit differentiation. 
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Example 2 


Solution 


Figure 8.5.1. The solution 
of y’ = y?, yp) = 1. 


Example 3 
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The equation of growth (or decay) y’ = yy studied in Section 8.2 is clearly 
separable, and the technique outlined above reproduces our solution y = Ce™. 
The spring equation is not separable since it is of second-order; that is, it 
involves the second derivative of y with respect to x. 


Separable Differential Equations 
To solve the equation y’ = g(x)h()): 
1. Write 


= g(x)dx. 


a 
A(y) 


2. Integrate both sides: 


Sie = { g(x)de+ C; 


3. Solve for y if possible. 
4. The constant of integration C is determined by a given value of y ata 
given value of x, that is, by given initial conditions. 


Solve dy/dx = y’, with y = 1 when x = 1, and sketch the solution. 


Separating variables and integrating, we get 


2 = dx, 

Jy 
-—! = 

— = x+C, 
y 

and so the general solution is 

= 1 

aT ee 


Substituting the initial conditions y= 1 and x = 1, we find that C must be 
—2, so the specific solution we seek in this case is 


hie ail 
aie ers 


This function is sketched in Fig. 8.5.1. Notice that the graph has a vertical 
asymptote, and the function is undefined at x = 2. From the point of view of 
the differential equation, there is really nothing to justify using the portion of 
the function for x > 2, since the equation is not satisfied at x = 2. (One could 
imagine changing the value of C for x > 2 and obtaining a new function that 
still satisfies the differential equation and initial conditions.) 

Thus we state that our solution is given by y=1/(2— x) for x in 
(— 00,2), and that the solution “blows up” atx =2. A 


Solve 

(a) yy’ = cos2x, y(0) = 1; 

(b) dy/dx = x/(y + yx”), yO) = -1; 
(c) y= xy? + x? — y?- 1, yO) =0. 
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Solution 
Example 4 
R 
/ 
L 
E = 


Figure 8.5.2. A simple 
electric circuit. 


Solution 


E/R 
t 


Figure 8.5.3, The current 
tends to the value E/ R as 
to. 


Example 5 


Chapter 8 Differential Equations 


(a) y dy = cos2x dx, so y*/2 =1sin2x + C. Since y= 1 when x =0, C=}. 
Thus y* = sin2x +1 or y=/ysin2x +1. (We take the + square root since 
y = +1 when x = 0.) 

(b) y dy = x dx /(1 + x?) so y?/2 = 1In(1 + x*) + C, where the integration was 
done by substitution. Thus y? = In(1 + x”) + 2C. Since y = —1 when x = 0, 
C=4. Since y is negative near x =0, we choose the negative root: 


y=—yltin(l + x’). 

(c) The trick is to notice that the right-hand side factors: y’ = (x* — 1)(y? + 1). 
Thus dy/(1+ y?) = (x? — l)dx; integrating gives tan™!y =(x°/3)-—x+C. 
Since y(0) = 0, C = 0. Hence y = tan[(x?/3) — x]. A 


Many interesting physical problems involve separable equations. 


(Electric circuits) We are told that the equation governing the electric circuit 
shown in Fig, 8.5.2 is 


Le a RI=E 
dt 


and that, in this case, 


E (voltage) is a constant; 

R (resistance) is a constant > 0; 

L (inductance) is a constant > 0; and 
I (current) is a function of time. 


Solve this equation for J with a given value J) at t = 0. 


We separate variables: 


dl_ 
LO = E- Rl, 
L _ 
pop = 


and then integrate: 

— Ene - RI =1+C. 
Thus 

|E— RI|= exp| -«+c)4 } 
and so 


E—RI= +exp(— R rlexp(- ¥c) 


L 
=a) 
L > 


A exp( where A = +exp(— Fc). 


At t=0, I= Jy, so E — RI, = A. Substituting this in the previous equation 
and simplifying gives 
a £ — £\o-R/L 
I i + (to ze , 
As too, I approaches the steady state part E/R, while (Ip) — E/R)e~*/*, 
which approaches zero as t— 00, is called the transient part of I. (See Fig. 
8.5.3.) & 


(Predator-prey equations) Consider x predators that feed on y prey. The 
numbers x and y change as ¢ changes. Imagine the following model (called the 
Lotka—Volterra model). 
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Solution 


Figure 8.5.4. Solutions of 
the predator-prey equation. 


Example 6 


To = tension 


Figure 8.5.5. A cable 
hanging under its own 
weight. 
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G) The prey increase by normal population growth (studied in Section 8.2), at 
a rate by (b is a positive birth rate constant), but decrease at a rate 
proportional to the number of predators and the number of prey, that is, 
— rxy (r is a positive death rate constant). Thus 


(ii) The predators’ population decreases at a rate proportional to their number 
due to natural decay (starvation) and increases at a rate proportional to 
the number of predators and the number of prey, that is, 

dx 
dt 
for constants of starvation and consumption s and c. 


= — $x + cxy 


If we eliminate ¢ by writing 


ad Me DB 
dx  dx/dt’ wees dx = —sx+cxy” 


Solve this equation. 
The variables separate: 


dy _ (b5- rx)y 
dx x(—s+cy)’ 


(eo (S)e 


Integrating, we get 

cy—slny=blnx-—rx+C 
for a constant C. This is an implicit form for the parametric curves followed 
by the predator-prey population. One can show that these curves are closed 
curves which surround the equilibrium point (b/r,s/c) (the point at which 
dx / dt = 0 and dy/dt = 0), as shown in Fig. 8.5.4. 

Variants of this model are important in ecology for predicting and 
studying cyclic variations in populations. For example, this simple model 
already shows that if an insect prey and its predator are in equilibrium, killing 
both predators and prey with an insecticide can lead to a dramatic increase in 
the population of the prey, followed by an increase in the predators and so on, 
in cyclic fashion. Similar remarks hold for foxes and rabbits, etc. A 


(The hanging cable) Consider a freely hanging cable which weighs m kilograms 
per meter and is subject to a tension T). (See Fig. 8.5.5.) It can be shown’ that 
the shape of the cable satisfies 


dx? ~ To dx 

Introduce the new variable w= dy/dx and show that w satisfies a 
separable equation. Solve for w and then y. You may assume the graph to be 
symmetric about the y axis. 


aye 1+ 2 


6 For a proof due to Volterra, see G. F. Simmons, Differential Equations, McGraw-Hill (1972) p. 
286. There is also a good deal of information, including many references, in Chapter 9 of 
Elementary Differential Equations and Boundary Value Problems by W. Boyce and R. DiPrima, 
Third Edition, Wiley (1977), and in Section 1.5 of Differential Equations and their Applications, by 
M. Braun, Third Edition, Springer, (1983). 


7 See, for instance, T. M. Creese and R. M “aralick, Differential Equations for Engineers, 
McGraw-Hill (1978) pp. 71-7* 
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Solution 


Example 7 


Solution 


In terms of w, the equation for the cable is 


we 1+ w? 


Separating variables and integrating gives 


[pBe-B se 


Since the cable is symmetric about the y axis, the slope w = dy/dx is zero 
when x = 0, so the integration constant is zero. 
Now w = sinh[(mg/T>)x], and so 


To 
d h{ 28 x) dx= —2 cosh{ 78 
y= s2 x= fwdx= finn 3 E x) d= mag CO FE x) + 
The integration constant C, is found by setting x = 0. Since cosh(0) = 1 and 
y = h when x = 0 (Fig. 8.5.5), we get 


h=T)/mg+C,, so C,=h—T)/mg =(mgh — Ty)/mg. 
Thus the equation for the shape of the cable is 


The graph of coshx takes its name catenary from this example and the 
Latin word catena, meaning “chain.” A 


We remark that cables which bear weight, such as the ones on suspension 
bridges, hang in a parabolic form (see Exercise 22). 


(Orthogonal trajectories) Consider the family of parabolas y = kx? for various 
constants k. (a) Find a differential equation satisfied by this family that does 
not involve k by differentiating and eliminating k. (b) Write a differential 
equation for a family of curves orthogonal (= perpendicular) to each of the 
parabolas y = kx? and solve it. Sketch. 


(a) If we differentiate, we have y’ = 2kx; but y = kx? sok = y/ x?, and thus 
ar ee be de ee 
y = 2k = 2( 2m 2 


Thus any parabola y = kx? satisfies the equation y’ = 2y/x. 


(b) The slope of a line orthogonal to a line of slope m is —1/m, so the 
equation satisfied by the orthogonal trajectories is y’ = —x/2y. This equation 
is separable: 


2y dy = —xdx, 
2 
y= SG 
2 
a eS 


If we write this as y?+(x//2)*=C, we see that these curves are 
obtained from the family of concentric circles with radii (C centered at the 
origin by stretching the x axis by a factor of /2. (See Fig. 8.5.6.) They are 
ellipses. (See Section 14.1 for a further discussion of ellipses.) A 
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Figure 8.5.6. The orthogo- 
nal trajectories of the 
family of parabolas are 
ellipses. 


Separable differential equations are a special case of the equation 


dy _ 
ae = F(x, y), 


where F is a function depending on both x and y.® For example, 


¥ —xy+y3+3siny+1 

is a differential equation that is not separable. There is little hope of solving 
such equations explicitly, except in rather special cases, such as the separable 
case. In general, one has to resort to numerical or other approximate methods. 
To do so, it is useful to have a geometric picture of what is going on. 

The given data dy/dx = F(x, y) tell us the slope at each point of the 
solution y = f(x) that we seek. We can therefore imagine drawing small lines 
in the xy plane, with slope F(x, y) at the point (x, y), as in Fig. 8.5.7. 

The problem of finding a solution to the differential equation is precisely 
the problem of threading our way through this direction field with a curve 
which is tangent to the given direction at each point. (See Fig. 8.5.8. In this 
figure, some of the line segments are vertical, reflecting the fact that the 
formula for F(x, y) may be a fraction whose denominator is sometimes zero.) 


y, ee NO a TN NN 
SA FTN NN 
/ Lo mmm ONN NAY 
ateanmmnaiaiied CAAA SRE 
| 
| 


ae eer sy 7 
mm HK SE INN NASTY 
— Ce lNNRK— SIT 


\~ 


See SNIP ee 
rr NO ae a 


Figure 8.5.7. A plot of a Figure 8.5.8. A solution 
direction field. threads its way through the 
direction field. 


8 We study such functions in detail beginning with Chapter 14. The material of those later 
chapters is not needed here. 
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Example 8 


Solution 


Figure 8.5.9. The direction 
field for y’ = —x/y. 


We saw in Example 5 that differential equations may be given in 
parametric form 


d 
> ae g(x,y), and =~ = h(x, y). 


(so dy/dx = h(x, y)/g(x, y).) Here we seek a parametric curve (x(Z), y(t)) 
solving these two equations. From our discussion of parametric curves in 
Section 2.4, we see that the pair (g(x, y),h(x, y)) gives the velocity of the 
solution curve passing through (x, y). In this formulation, we can interpret 
Fig. 8.5.7 as a velocity field. If one thinks of the motion of a fluid, one can 
phrase the problem of finding solutions to the above pair of differential 
equations as follows: given the velocity field of a fluid, find the paths that 
fluid particles follow. For this reason, a solution curve is often called a flow 
line. 


Sketch the direction field for the equation dy/dx = —x/y and solve the 
equation. 


Here the slope at (x, y) is —x/y. We draw small line segments with these 
slopes at a number of selected locations to produce Fig. 8.5.9. 


The equation is separable: 


yay = —xdx, 

2 

De i He 

5 5 aC, 
yr +x? =2C. 


Thus any solution is a circle and the solutions taken together form a family of 
circles. This is consistent with the direction field. A 


When a numerical technique is called for, the direction field idea suggests a 
simple method. This procedure, called the Euler method, replaces the actual 
solution curve by a polygonal line and follows the direction field by moving a 
short distance along a straight line. For dy/dx = F(x, y) we start at (X9, Yo) 
and break up the interval [x9,x 9+ a] into n steps x9,x,=Xyta/n, x, 
=X)+2a/n,..., X, =X + a. Now we recursively define 


y= F(Xq, Yo) % +Yo 


y= F(x, 1) +y, 


Dn = F(%q—1» Yn—1) © +n > 
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that is, 


qd , 
See altel eRe) (cle 


to produce the desired approximate solution (the polygonal curve shown in 
Fig. 8.5.10). 


(Xns¥n) 


Exact solution 


ee ee eS Oe ie 5 
(2 ~~ — Approximate 


Poo Ss solution 


Figure 8.5.10. The Euler 
method for numerically 2 ————~— Aces 
solving differential eee ee 


equations. 


Example 9 Solve the equation dy/dx = x + cos y, y(0) = 0 from x =0 to x = 7/4 using 
a ten-step Euler method; that is, find y(7/4) approximately. 


Solution The recursive procedure is summarized below. It is helpful to record the data 
in a table as you proceed.? Here x9 =0, yp =0, a=7/4, n= 10; thus 
h=a/n= 7/40 = 0.0785398. 


Read in (%9, 9), 
step size h =a/n, 
and number of steps n. 


Calculate slope at (x;, ¥): Fx; ¥;)- 


Multiply by step size: A =a/n. 
Jiti= Add to y; to produce new Yj. 
Xin, =X, th y+ [x; + (cos y,]h Add h to x, to produce new ve | 

i=0 0 START 0 0.0785398 0.0785398 
i=] 0.0785398 | 0.0785398 0.157080 0.163006 Stop when 
i=2 0.157080 0.163006 0.235619 0.252841 i he 
i=3 | 0.235619 | 0.252841 | 0.314159 0.347390 nai 
i=4 0.314159 0.347390 0.392699 0.445912 
i= 0.392699 0.445912 0.471239 0.547614 
i=6 0.471239 0.547614 0.549779 0.651680 
i=7 0.549779 0.651680 0.628318 0.757304 
i=8 0.628319 0.757304 0.706858 0.863726 
j=9 0.706858 0.863726 0.785398 0.970263 


i=10] 0.785398 0.970263 STOP 


Thus y(/4) 0.970263. A 


° The Euler or related methods are particularly easy to use with a programmable calculator. In 
practice, the Euler method is not the most accurate or efficient. Usually the Runge-Kutta or 
predictor—corrector method is more accurate. (For details and comparative error analyses, a book 
such as C. W. Gear, Numerical Initial Value Problems in Ordinary Differential Equations, 
Prentice-Hall Englewood Cliffs, N.J. (1971) should be consulted.) 
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Example 10 


Solution 


Figure 8.5.11. Direction 
field for the equation 
dy /dx = y* —3y +2. 


Direction fields can also be used to derive some qualitative information 
without solving the differential equation. 

Sketch the direction field for the equation dy/dx = y? — 3y +2 and use it to 
find lim,_,,. v(x) geometrically for a solution satisfying 1 < y(0) < 2. 


First we factor y* — 3y + 2=(y — 1)(y — 2). Thus y” — 3y + 2 is negative on 
the interval (1,2) and positive on the intervals (2,00) and (—oo,1). The 
direction field in the xy plane, which is independent of x, can now be plotted, 
as in Fig. 8.5.11. 


Positive oof 4 ff 4 & ¢ 
slope for a “oe A ww 
yo} 1S SSS SE ES SE eS 

y(0) Nn NNN ON ON NN 
Negative slope NOON Soe OR NG ON 
forl!<y<2 ~ oN ~~ KN \ 

1 > SS SS SS 
“ 

Positive slope 
fory <1 


If 1 < y(0) < 2, then y(x) must thread its way through the direction field, 
always remaining tangent to it. From Fig. 8.5.11, it is clear that a solution with 
initial condition y(0) lying in the interval (1,2) is pushed downward, flattens 
out and becomes asymptotic to the line y = 1. Thus lim, ., yx) =1. A 


Supplementary Remark. Figure 8.5.11 enables us to see that the equilibrium 
solution y = 1 is stable; in other words, any initial condition y(0) close to 1 
gives a solution which remains close to 1 for all x. Compare this with the 
discussion of stable oscillations in the Supplement to Section 8.1. Likewise, the 
solution y = 2 is unstable. Again, consult the discussion of unstable equilibria 
in the Supplement to Section 8.3. 


Exercises for Section 8.5 


In Exercises 1-12 find the solution of the given differ- 10. = =3xy—- x. 

: ; ee ra dx 
ential equation satisfying the stated conditions (express dy 
your answer implicitly if necessary). 11. Fx = CO8% — V COS; yO) =2. 

dy 
y = 2y . xe — = 
L . = cos x, y(0) = 1. 12. e (=) l+e xe x, yO) = 1. 
dy 13. The current J in an electric circuit is described 


2 ae = ycosx, y(0) = 1. 


by the equation 3(dI/dt) + 81 = 10, and the ini- 
tial current is J) = 2.1 at t= 0. Sketch the graph 


3. Or 2xy —2y + 2x — 2, yl) =0. of J as a function of time. 
dx 14, Repeat Exercise 13 for Ip = 0.3. 
4, ries = x, y(0) = 15. Capacitor equation. The equation R(dQ/dt)+ 
dx Q/C = E describes the charge Q on a capacitor, 
gu Al es yb=2 where R, C, and E are constants. (See Fig. 
ydx x’ 8.5.12.) (a) Find Q as a function of time if Q = 0 
d at t = 0. (b) How long does it take for Q to attain 
6. x a ae yy) =0. 99% of its limiting charge? 


ja 8 omit, 


dx (x? + 1)y 


R 
(resistance) 


E= 
(voltage) Lecce 
Figure 8.5.12. A circuit C 


with a charging capacitor. (capacitance) 
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16. 


17. 


18. 


19, 


20. 


21. 


22. 


23. 


24. 


Repeat Exercise 15 for Q=3.1 at t=0 and 
R=2, E = 10, and C =2. 

Verify directly that x = b/r, y= s/c is a solu- 
tion of the predator—prey equations (see Exam- 
ple 5). 

(a) Verify graphically that the equation y — In y 
=c has exactly two positive solutions if c > 1. 
(b) What does this have to do with Fig. 8.5.4? 
Logistic law of population growth. If a population 
can support only Pp members, the rate of growth 
of the population may be given by dP/dt 
= kP(P,)— P). This modification of the law of 
growth dP/dt = aP discussed in Section 8.2 is 
called the logistic law, or the Verhulst law. Solve 
this equation and show that P tends to Pp as 
too. Hint: In solving the equation you may 
wish to use the identity 


oe ( test) 
P(Po>-P) Po\P Po-P} 
Chemical reaction rates. Chemical reactions often 
proceed at a rate proportional to the concentra- 
tions of each reagent. For example, consider a 
reaction of the type 24 + BC in which two 
molecules of A and one of B combine to produce 
one molecule of C. Concentrations are measured 
in moles per liter, where a mole is a definite 
number (6 X 10”) of molecules. Let the concen- 
trations of A, B, and C at time t be a,b,c, and 
suppose that c= 0 at t= 0. Since no molecules 
are destroyed, by — b = (ag — a)/2, where ag and 
bo are the values of a and b at t = 0. The rate of 
change of a is given by da/dt = kab for a 
constant k. Solve this equation. [Hint: You will 
need to make up an identity like the one used in 
Exercise 19.] 
In Example 6, verify that the solution becomes 
straight as Ty increases to oo. 
Suspension bridge. The function y(x) describing a 
suspended cable which weighs m kilograms per 
meter and which is subject to a tension To satis- 
fies dy/dx =(m/Tp )x. Verify that the cable 
hangs in a parabolic shape. 
(a) Find a differential equation satisfied by the 
family of hyperbolas xy =k for various con- 
stants k. 
(b) Find a differential equation satisfied by the 
orthogonal trajectories to the hyperbolas xy = k, 
solve it, and sketch the resulting family of curves. 
(a) Find a differential equation satisfied by the 
family of ellipses, x? + 4y? = k, k a constant. 
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25. 


26. 
27. 


28. 


(929. 
(930. 


31. 


(832. 
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(b) Find a differential equation satisfied by the 
orthogonal trajectories to this family of ellipses, 
solve it and sketch. 

(a) Sketch the family of cubics y = cx?, when c is 
constant. 

(b) Find a differential equation satisfied by this 
family. 

(c) Find a differential equation for the orthogo- 
nal family and solve it. 

Repeat Exercise 25 for the family of cubics y 
= x3 — dx, where d is constant. 

(a) Sketch the direction field for the equation 
dy / dx = 2y/x. (b) Solve this equation. 

Sketch the direction field for the equation y’ = 
—y/x. Solve the equation and show that the 
solutions are consistent with your direction field. 
Use a ten-step Euler method to find y approxi- 
mately at x = 1 if dy/dx = y — x? and y(0) = 1. 
If y=x+tan y, y(0)=0, find y(1) approxi- 
mately using a ten-step Euler procedure. 

Find an approximate solution for y(1) if y= 
xy1+ y* and y(0) = 0 using a fifteen-step Euler 
method. 

Redo Example 9 using a twenty-step Euler 
method, compare the answers and discuss. 


In Exercises 33-36, sketch the direction field of the 
given equation and use it to find lim,_,,, y(x) geometri- 
cally for the given y(0). 


33. 


34, 


35. 


36. 
37. 


38. 


*39. 


*40. 


@ = y?— Ty + 12, y(0) = 3.5. 

2 = y+ y—2, y(0) = -2 

@ = y> — 6y? + Ly — 6, y(0) = 1.5. 
® = y> — ay? + 3y, pO) =2. 


Suppose that y = f(x) solves the equation 
dy / dx = e*y” + 4xy°, f(0) = 1. Calculate f’”(0). 
Suppose y” + 3(y’)? + 8e7y? = 5cosx, y’(0) = 1, 
and y”(0) = 2. Calculate y’”’(0). 

Consider a family of curves defined by a separa- 
ble equation dy/dx = g(x)h(y). Express the 
family of orthogonal trajectories implicitly in 
terms of integrals. 

Show by a graphical argument that any straight 
line through (b/r,s/c) meets the curve cy — 
slny =blnx—rx+C (for C >0) at exactly 
two points. (See Example 5). 
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8.6 Linear First-Order 
Equations 


First-order equations which are linear in the unknown function can be solved 
explicitly. 


We have seen that separable equations can be solved directly by integration. 
There are a few other classes of differential equations that can be solved by 
reducing them to integration after a suitable transformation. We shall treat 
one such class now. (Other classes are discussed in Sections 12.7 and 18.3.) 


We consider equations that are linear in the unknown function y: 


dy 
& = P(x)y + O(x) (1) 
for given functions P and Q of x. If Q is absent, equation (1) becomes 


d 
Ge = P(x) (2) 
which is separable: 
1 
— dy = P(x) dx, 
Fem) 
In| y| = { P(x) dx + C, 


ly| = exp(C )exp( { P(x) dx). 
Choosing C = 0 and y > 0 gives the particular solution 
y= exp( f P(x) dx). (3) 


Now we use the solution (3) of equation (2) to help us simplify equation 
(1). If y solves equation (1), we divide it by the function (3), obtaining a new 


function 

w=y exp( = {Pe dx) (4) 
which turns out to satisfy a simpler equation. By the product and chain rules, 
we get 


ee = ® exp(— [ P(x) ax) — yP(xjexp( { — P(x) dx) 


= [ P(x)y + Q(x) Jexp( - fP@) dx) — P(x)y exp( { ~ P(x) dx). 
The terms involving y cancel, leaving 


Be = O(x)exp( — {P(ax). 


The right-hand side is a function of x alone, so we may integrate: 


w= f O(x)[exp(— [P(x)dx) | ae C. (5) 


Combining formulas (4) and (5) gives the general solution y of equation (1), 
written out explicitly in the following box. 
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Linear First-Order Equations 


The general solution of 


D = Py + Q(x) 


y =exp(fP(x)dx){ f O(x)[exp(— fP(x)ar) |x + c}, (6) 


where C is an arbitrary constant. 


One may verify by direct substitution that the expression (6) for y in this 
display solves equation (1). Instead of memorizing formula (6) for the solution, 
it may be easier to remember the method, as summarized in the following box. 


Method for Solving dy /dx = P(x)y + Q(x) 


1. Calculate f P(x)dx, dropping the integration constant. 


2. Transpose P(x)y to the left side: @ — P(x)y = Q(x). 


3. Multiply the equation by exp(— f P(x)dx). 


4. The left-side of the equation should now be a derivative: 


& [vexr(- [P09 4) | 


Check to make sure. 
5. Integrate both sides, keeping the constant of integration. 
6. Solve the resulting equation for y. 
7. Use the initial condition, if given, to solve for the integration con- 
stant. 


The expression exp(— { P(x)dx) is called an integrating factor, since multipli- 
cation by this term enables us to solve the equation by integration. 


Example 1 Solve dy/dx = xy + x. 
Solution We follow the procedure in the preceding box. 
2 
— = x 
1. P(x)=x, so {P(xax = 


dy 
de va ve 


(transposing xy to the left-hand side). 


2 2 
3. exp(— 3) { 2 —xy| = ex(— x 


(multiplying by exp(— x*/2)). 


a Boh ee ae ae _ x? 
£ [ve +) } = eer r) yxcexp( 5] 
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Example 2 


Solution 


Example 3 


Solution 


which equals the left-hand side in step 3. Thus the equation is now 


d  yexo(—)} = xero(— 2} 


5. Integration, using the substitution u = — x*/2, yields 


2 2 2 
yexp( - 5) = fxexp(— 5 a= exp — +) +C. 


6. Solving for y, 


2 
y= Cexp(3-)— 1a 


Solve the following equations with the stated initial conditions. 
(a) y =e *— y, yO) = 1; 
(b) y’ = cos’x — (tanx)y, y(0) = 1. 
(a) The integrating factor is exp(— { P(x) dx) = exp(— { — dx) = exp(x). Thus 
e(y +y)=1, 
d 7.x 
keyed, 
ey=xt+C. 
Since y(0) = 1, C=1, soy =(x + De™™*. 
(b) The integrating factor is exp({tan x dx) = exp(—Incosx) = 1/cosx: (This 


is valid only if cosx >0, but since our initial condition is x =0 where 
cos x = 1, this is justified.) Thus 


I 


[ y’ + (tanx)y ] =cosx, 


cosx 
al y | = cos: 
dx | cosx 
y =sinx + C. 
cosx 


Since y = 1 when x = 0, C = 1. Thus y = cosx sinx + cos x. It may be verified 
that this solution is valid for all x. A 


(Electric circuits) In Example 4, Section 8.5, replace E by the sinusoidal 
voltage 


E= E,sinwt 
with L, R, and Ey constants, and solve the resulting equation. 


The equation is 

al RE Loe. 

dt L + 7 sin wt. 
We follow the procedure in the preceding box with x replaced by t and y by J: 
1. P(t) = - 4, a constant, so [P(t)dt = —tR/L. 


dl, RI _ *o.. 
2. i + no TZ, sinwt. 


3. [e( 2) (4 + mn) = Fhexo( ER sin at. 
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Figure 8.6.1. The graph of 
the solution of a 
sinusoidally forced electric 
circuit containing a resistor 
and an inductor. 


Example 4 


Solution 
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d RY 1 \ = Fo oxo tR) si 
4. . {exp( T )r| ZL exp( 7 )sin wr. 


E 
3. exp( ey = = fexr( ik )sin wt dt. 


This integral may be evaluated by the method of Example 4, Section 7.4, 
namely integration by parts twice. One gets 


oo( 


6. Solving for J, 


E 
=— —_ (fain - «C08 wt) + CeWtR/L, 
L (R/LY +? 


efR/L ( R 


E 
ee —— & sinwt — wcos.ut) + C, 
L | (R/LY +04 


L 


The constant C is determined by the value of J at ¢ = 0. This expression for J 
contains an oscillatory part, oscillating with the same frequency w as the 
driving voltage (but with a phase shift; see Exercise 10) and a transient part 
Ce~‘®/* which decays to zero as t > 00. (See Fig. 8.6.1.) A 


(Pollution) A small lake contains 4 x 10’ liters of pure water at r=0. A 
polluted stream carries 0.67 liter of pollutant and 10 liters of water into the 
lake per second. (Assume that this mixes instantly with the lake water.) 
Meanwhile, 10.67 liters per second of the lake flow out in a drainage stream. 
Find the amount of pollutant in the lake as a function of time. What is the 
limiting value? 


Let y(t) denote the amount of pollutant in liters in the Jake at time ¢. The 
amount of pollutant in one liter of lake water is thus 
YY) 

4x10’ 
The rate of change of y() is the rate at which pollutant flows out, which is 
— 10.67y(t)/4 x 10’ = —2.67 x 107"y(#) liters per second, plus the rate at 
which it flows in, which is 0.67 liter per second. Thus 

y’ = —2.67 X 107 'y + 0.67. 


The solution of dy/dt = ay + b, y(0) = 0, is found using the integrating factor 


et 


ety’ = ay) aa be”, 
4 (ety) = be, 
ety= bec, 
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Example 5 
Solution 
ry 
Terminal Slope = g 
speed a = 


of release 


Figure 8.6.2. The speed of 
an object moving in a 
resisting medium. 


Example 6 


Figure 8.6.3. A rocket 
blasting off at ¢ = 0. 


Chapter 8 Differential Equations 


Since y= 0 att =0, C= b/a. Thus 
e “y= b Cher"), 


a 
a Dagal 
Lae 1). 


Here a= —2.67X 1077 and b=0.67, so y=(1 — e77*!"*\(2.51 x 105) 
liters. For ¢ small, y is relatively small; but for larger t, y approaches the 
(steady-state) catastrophic value of 2.51 x 10° liters, that is, the lake is well 
over half pollutant. (See Exercise 13 to find out how long this takes.) A 


(Falling object in a resisting medium) The downward force acting on a body of 
mass m falling in air is mg, where g is the gravitational constant. The force of 
air resistance is yo, where y is constant of proportionality and wv is the 
downward speed. If a body is released from rest, find its speed as a function of 
time ¢. (Assume it is released from a great enough height so that it has not hit 
the ground by time 1.) 


Since mass times acceleration is force, and acceleration is the time derivative 
of velocity, we have the equation m(dv/dt) = mg — yo or, equivalently, dv / dt 
= —(y/m)v + g which is a linear first-order equation. Its general solution is 


=e 7v/m yt/m jp = es Cor yifm c}. 
pee f ge e - e 
If v =0 when ¢=0, C must be —mg/y, so v =(mg/y)(l — e ”/”). Note 
that as too, e~”/"->0 and so v->mg/y the terminal speed. (See Fig. 
8.6.2.) For small ¢ the velocity is approximately gt, which is what it would be if 


there were no air resistance. As f increases, the air resistance slows the velocity 
and a terminal velocity is approached. & 


(Rocket propulsion) A rocket with an initial mass M, (kilograms) blasts off at 
time ¢ = 0 (Fig. 8.6.3). The mass decreases with time because the fuel is being 


Velocity =v 


Mass = M 


—— 


Thrust = F 


aN 


~V~ A Ms 


urn rate =r 


spent at a constant burn rate r (kilograms per second). Thus, the mass at time 
tis M= M,— rt. If the thrust is a constant force F, and the velocity is », 
Newton’s second law gives 
d 
(Mo) = F ~ Mg, (7) 
where g = 9.8 is the gravitational constant. (We neglect air resistance and 
assume the motion to be vertical.) 


(a) Solve equation (7). 


(b) If the mass of the rocket at burnout is M,, compute the velocity at 
burnout. 
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Solution (a) Substituting M = M, — rt into equation (7) gives 


£ | (My rt)o] = F- (Mo~ rg. 


Although this is a linear equation in v, it is already in a form which we can 


directly integrate: 


(Mo rt)o = [(F~ g(Mo~ rt) dt+ C 


2 


2 
= Fi g(Mg- E+. 


Solving for v, 


Ft g 


o=—— - HO 
M,-rt M,-7rt 


We i ee 
(Mor r Gk a 


Since v = 0 at t= 0, C = 0, so the solution is 


Ft § 


o= = 
M,)-rt M)-rt 


ae i 
(tor : ) 


(b) At burnout, My — rt = M,, so 


SMO) 


rM, M, 


al eo) oo) 


_ F(Mo-M,)_ g(Mo-M?) _ Mo- M, [re M,+M, ) 


rM, 


is the velocity at burnout. A 


Exercises for Section 8.6 
In Exercises 1-4, solve the given differential equation 
by the method of this section. 


1. Tae Oe acy eae + 3. 


2. ® wm ysinx —2sinx. 
a _ 3, 3 
3. Fat a 


4. x(Z) ay + xInx. 


In Exercises 5-8, solve the given equation with the 


11. The equation R(dI/dt)+ (U/C) =E describes 
the current J in a circuit containing a resistor 
with resistance R (a constant) and a capacitor 
with capacitance C (a constant) as shown in Fig. 
8.6.4. If E = Eo, a constant, and J/=0 at+=0, 
find J as a function of time. Discuss your solu- 
tion. 


R 


x ia | 
stated conditions. Figure 8.6.4. A resistor and ¢ 


5. y’ = ycosx + 2cosx, y(0) = 0. 

6. yo +x, y(l) = 1. 

7, xy’ = e* — y, y() = 0. 

8. y’= y + cos5x, y(0) = 0. 

9. Rework Example 3 assuming that the voltage is 
E= E,sinwt + E), ie., a sinusoidal plus a con- 
stant voltage. 

10. In Example 3, use the method on p. 373 of 
Section 8.1 to determine the amplitude and 
phase of the oscillatory part: 


Eo 1 {2 


: snot ~ wcosat}. 
L (R/LY +0? LL 
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= Cc 


a capacitor in an electric 
circuit. 


12. Repeat Exercise 11 for the case J = I) at t= 0. 

13. In Example 4, show that the lake will reach 90% 
of its limiting pollution value within 3.33 months. 

14. Mixing problem. A lake contains 5 x 10° liters of 
water, into which is dissolved 10* kilograms of 
salt at t= 0. Water flows into the lake at a rate 
of 100 liters per second and contains 1% salt; 
water flows out of the lake at the same rate. Find 
the amount of salt in the lake as a function of 
time. When is 90% of the limiting amount of salt 
reached? 
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15. Two-stage mixing. Suppose the pollutants from 23. Sketch the direction field for the equation dy /dx 
the lake in Example 4 empty into a second = y + 2x and solve the equation. 
smaller lake rather than the stream. At ¢ = 0, the 24. Sketch the direction field for the equation dy /dx 
smaller lake contains 10’ liters of pure water. = —3y + x and solve the equation. 
The second lake has an exit stream carrying the *25. Assuming that P(x) and Q(x) are continuous 
same volume of fluid as entered. Find the functions of x, prove that the problem y’ = 
amount of pollution in the second lake as a P(x)y + Q(x), y(O) = yp has exactly one solu- 
function of time. tion. 
16. Repeat Exercise 15 with the size and flow rates 26. Express the solution of the equation y’ = xy + 1, 
of the lake in Example 4 replaced by those in y(O) = 1 in terms of an integral. 
Exercise 14. *27. Bernoulli’s equation. This equation has the form 
17. The terminal speed of a person in free fall in air dy/dx = P(x)y + Q(x)y", n= 2,3,4,.... 
is about 64 meters per second (see Example 5). (a) Show that the equation satisfied by w 
How long does it take to reach 90% of terminal = y!—* is linear in w. 
speed? How far has the person fallen in this (b) Use (a) to solve the equation x(dy/dx) 
time? (g = 9.8 meters per second’). = x43-y. 
18. The terminal speed of a person falling with a *28. Riccati equation. This equation is dy/dx = 
parachute is about 6.3 meters per second (see P(x) + O(x)y + R(x)y”. 
Example 5). How long does it take to reach 90% (a) Let y,(x) be a known solution (found by 
of terminal speed? How far has the person fallen inspection). Show that the general solution is 
in this time? (g = 9.8 meters per second’). y(x) = p(x) + w(x), where w satisfies the 
19. Falling object with drag resistance. Redo Example Bernoulli equation (see Exercise 27) dw/dx 
5 assuming that the resistance is proportional to =[ Q(x) + 2R(x)y(x)]w + R(x)w?. 
the square of the velocity. (b) Use (a) to solve the Riccati equation y’ 
20. An object of mass 10 kilograms is dropped from = y/x + x4y? — x°, taking y)(x) = x. 
a balloon. The force of air resistance is 0.07», *29. Redo the rocket propulsion Example 6 adding 
where v is the velocity. What is the object’s air resistance proportional to velocity. 
velocity as a function of time? How far has the x30. Solve the equation dy/dt = —Ay +r, where 
object traveled before it is within 10% of its and r are constants. Write a two page report on 
terminal velocity? how this equation was used to study the Van 
21. What is the acceleration of the rocket in Exam- Meegeren art forgeries which were done during 
ple 6 just before burnout? World War II. (See M. Braun, Differential Equa- 
22. How high is the rocket in Example 6 at burnout? tions and their Applications, Third Edition, 
Springer-Verlag, New York (1983), Section 1.3). 
Review Exercises for Chapter 8 
Solve the differential equations with the given condi- 10. f= —4f, f0) = 1. 
tions in Exercises 1-22. ll. f” =4f; fO) =1, fO=1. 
d uw ‘4 
1. “ = 3y, y(0) = 1. 12. f” = —4f; f0) =1, fO) =1. 
d*x ay eee = =n 
2. Y =y, y=. 13. oa x=1 when +=0, x =0 when 
3, 47 43y=0,y0=0O=1 a 
2 +3y=0, =0, y(0)=1. 2 
dt? y y®) ¥@) 14, Ge + 6x=0; x=1 when t=0, x =6 when 
t 
4. ay + 9y = 0, y(0) = 2; y’(0) = 0. t=1. 
t 2. 
dy 15. 4% — 9x =0, x(0)=0, x'(0) = 1. 
5. ae 3y + 1, yO) = 1. dt? 
dx = = WAN moc. 
6. 2 =(cosf)y + cost, y(0) = 0. ic: dee a 0 ae a 
d 
7. B= 8), yQ=1. 17. 2 = e**, pO=L 
dy _ 9,3 = 
8. es + 10y =0, »(0) = 1. 18. & = 8e%, y0)= 1. 
9. f= 4f; f= 1. 19, & = —4x; x= 1 when = 0. 
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20. fe = y/in y, yA) =e. 52. A weight hanging on a spring oscillates with a 
. frequency of two cycles per second. Find the 
21. “ ar *s + ; u i , (0) =0. displacement x(#) of the mass if x(0)=1 and 
as oa x’(0) = 0. 
22. a eat eS, x(0) = 1. 53. An observer sees a weight of 10 grams on a 
t 8-1 8-¢t i é : ‘ 
spring undergoing the motion x(z) = 10sin(82). 
23. Solve for g(t): 3(d*/dt*)g(t) = —7g(0), g(0) = 1, (a) What is the spring constant? 
g(0) = —2. Find the amplitude and phase of (b) What force acts on the weight at t = 7/16? 
g(t). Sketch. 54. A 3-foot metal rod is suspended horizontally 
24. Solve for z= f(t): d*z/dt?+5z=0, f(0)= from a spring, as shown in Fig. 8.R.1. The rod 
—3, f(O) =4. Find the amplitude and phase of bobs up and down around the equilibrium point, 
f(). Sketch. 5 feet from the ground, and an amplitude of | 
25. Sketch the graph of y as a function of x if foot and a frequency of two bobs per second. 
—d*y/dx? =2y; y=4, and dy/dx=4 when What is the maximum length of its shadow? How 
x=. fast is its shadow changing length when the rod 
26. Sketch the solution of d?x/dt? + 9x =0, where passes the middle of its bob? 
x(0) = 1, x’(0) = 0. 
27. Sketch the graph of the solution of y’= —8y, 
y = 1 when x =0. }e-4 ft >| 
28. Sketch the graph of y = f(x) if f’ = 2f+3, and y 
f(0) = 0. 


29. Sketch the graph of the solution to dx/dt= 
— x +3, x(0) = 0 and compute lim,,,.x(2). 


30. Sketch the graph of the solution to dx/dt= Ai 
. —2x +2, x(0) = 0 and compute lim,_,,,x(2). VILL. 

31. Solve d°x/dt? = dx/dt, x(0)=1, x'(0)=1 by Mj 

letting y = dx/dt. M Uy Floor 
32. Solve d?x / dt? =[1/(1+ dD]dx/dt, x(0)=1, Shadow 

x'(0) = 1 by letting y = dx/dt. Figure 8.R.1. Study the 
33. Solve d*y/dx* + dy/dx = x, y(0) =0, y'(0) = 1. movement of the shadow of 

[Hint: Let w = dy/ dx]. the bobbing rod. 


34. Solve y” + 3yy’ = 0 for y(x) if y(0) = 1, y') =2. 
[ Hint: yy’ = (y?/2)'] 


35. Solve d*y/dx? = 25y, y(0) = 0, y(1) = 1. 55. Simple Harmonic Motion with Damping. Consider 
36. Solve d*y /dx? = 36y, y(0) = 1, y(1) =9. the equation x” + 2x’ + wx =0, where 0< B 
Differentiate the functions in Exercises 37-44. <w. (a) Show that y = ex satisfies a harmonic 
37. sinh(3x?) oscillator equation. (b) Show that the solution is 
38. tanh(x? + x) of the form x =e7~*'(A cosw;t + Bsin wf) 
39. cosh !(x? + 1) where w, = yw? — B*, and A and B are con- 
40. tanh” '(x* — 1) stants. (c) Solve x” +2x/+4x =0; x(0)=1, 
41. (sinh~'x)(cosh 3x) x'(0) = 0, and sketch. 
42. (cosh~ '3x)(tanh x”) 56. Forced oscillations. 
43. exp(1 — cosh™ !(3x)) (a) Show that a solution of the differential 
44, 3(cosh~1(5x*) + 1) equation x” + 28x’ + wx = focos wot is 


Calculate the integrals in Exercise 45-50. 


45, f CSAS de aie? 
1 + sinh’x = a [ 2a B sin wot + (w? — w})cos wot |. 
46. f sech?x tanh x/2 + tanh2x dx (0? = «3) + 402 B? 
47. f ; a ; (b) Show that the general solution is x(f) 
ee = x,(1) + xo(t) where xp is the solution 
48. es found in Exercise 55. 
ie :. (c) Resonance. Show that the “amplitude” 
49. f= sinh x dx fo/[(w? — w§)? + 402 B87] of the solution is 
largest when wo is near w (the natural fre- 
50. f= cosh x dx quency) for f (the friction constant) small, 


by maximizing the amplitude for fixed fo, , 
51. A weight of 5 grams hangs on a spring with 


spring constant k =2.1. Find the displacement 
x(t) of the mass if x(0) = 1 and x’(0) = 0. 
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57. 


58. 


59. 


60. 


61. 


62. 


63. 


64. 


Chapter 8 Differential Equations 


B and variable wo. (This is the phenomenon 
responsible for the Tacoma bridge disas- 
ter... somewhat simplified of course; see 
Section 12.7 for further information.) 

If a population doubles every 10 years and is 

now 100,000, how long will it take to reach 10 

million? 

The half-life of a certain radioactive substance is 

15,500 years. What percentage will have decayed 

after 50,000 years? 

A certain radioactive substance decreases at a 

rate of 0.00128% per year. What is its half-life? 

(a) The population of the United States in 1900 

was about 76 million; in 1910, about 92 million. 

Assume that the population growth is uniform, 

so f(t) = e"f(0), t in years after 1900. (@) Show 

that y ~ 0.0191. (ii) What would have been a 

reasonable prediction for the population in 1960? 

In 1970? (iii) At this rate, how long does it take for 

the population to double? 

(b) The actual U.S. population in 1960 was about 

179 million and in 1970 about 203 million. (i) By 

what fraction did the “growth rate factor” (“y’) 

change between 1900-1910 and 1960-1970? (ii) 

Compare the percentage increase in population 

from 1900 to 1910 with the percentage increase 

from 1960 to 1970. 

If an object cools from 100°C to 80°C in an 

environment of 18°C in 8 minutes, how long will 

it take to cool from 100° to 50°C? 

“Suppose the pharaohs had built nuclear energy 

plants. They might have elected to store the 

resulting radioactive wastes inside the pyramids 
they built. Not a bad solution, considering how 
well the pyramids have lasted. But pluto- 
nium-239 stored in the oldest of them—some 

4600 years ago—would today still exhibit 88 

percent of its initial radioactivity.” (see G. Har- 

din, “The Fallibility Factor,” Skeptic 14 (1976): 

12.) 

(a) What is the half-life of plutonium? 

(b) How long will it take for plutonium stored 
today to have only 1% of its present radioac- 
tivity? How long for 70? 

(a) The oil consumption rate satisfies the equa- 

tion C(t) = Coe”, where Cy is the consumption 

rate at ¢ = 0 (number of barrels per year) and r is 

a constant. If the consumption rate is Cp = 2.5 X 

10'° barrels per year in 1976 and r = 0.06, how 

long will it take before 2 x 10! barrels (the total 
world’s supply) are used up? 

(b) As the fuel is almost used up, the prices will 

probably skyrocket and other sources of energy 

will be turned to. Let S(t) be the supply left at 

time ¢. Assume that dS'/dt = — aS, where a is a 

constant (the panic factor). Find S(¢). 

(a) A bank advertises “5% interest on savings— 

but you earn more because it is compounded 
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65. 


66. 


67. 


68. 


69. 


70. 


71. 


72. 


73. 
74. 
75. 
76. 


877. 


continuously.” The formula for computing the 
amount M(t) of money in an account ¢ days 
after M(0) dollars is deposited (and left un- 
touched) is M(t) = M(0)e°°%/36, What is the 
percentage increase on an amount M(0) left un- 
touched for 1 year? 

(b) A bank wants to compute its interest by the 
method in part (a), but it wants to give only $5 
interest on each $100 that is left untouched for 1 
year. How must it change the formula for that to 
occur? 

A certain electric circuit is governed by the equa- 
tion LdI/dt + RI = E, where E, R, and L are 
constants. Graph the solution if Ip << E/R. 

If a savings account containing P dollars grows 
at a rate dP/dt = rP + W (interest with continu- 
ous deposits), find P in terms of its value Pp at 
t=0. 

(a) Sketch the direction field for the equation 
y’ = —9x/y. Solve the equation exactly. 
(b) Find the orthogonal trajectories for the solu- 
tions in (a). 

Consider the predator-prey model in Example 5, 
Section 8.5. Solve this explicitly if r=0 (ie., 
ignore deaths of the prey). 

Suppose your car radiator holds 4 gallons of 
fluid two thirds of which is water and one third is 
old antifreeze. The mixture begins flowing out at 
a rate of 4 gallon per minute while fresh water is 
added at the same rate. How long does it take for 
the mixture to be 95% fresh water? Is it faster to 
wait until the radiator has drained before adding 
fresh water? 

An object falling freely with air resistance has a 
terminal speed of 20 meters per sec. Find a 
formula for its velocity as a function of time. 
The current J in a certain electric circuit is gov- 
erned by dI/dt = —31 + 2sin(at), and J =1 at 
t = 0. Find the solution. 

In Example 6, Section 8.6, suppose that the 
burnout mass is 10% of the initial mass Mo, the 
burnout time is 3 minutes, and the rocket thrust 
is 3Mog. Calculate the acceleration of the rocket 
just before burnout in terms of Mp and g. 
Sketch the direction field for the equation y’ 
= 3y + 4 and solve it. 

Sketch the direction field for the equation y’ = 
—4y + 1 and solve it. 

Let x(t) be the solution of dx /dt = x? -—5x +4, 
x(0) = 3. Find lim,_,,,.x(?). 

Let x satisfy dx/dt = x3 -— 4x? +3x, x(0) =2. 
Find lim,_,.x(¢). 

Test the accuracy of the Euler method by using a 
ten-step Euler method on the problem of finding 
y(l) if y’ = y and y(0) = 1. Compare your answer 
with the exact solution and with a twenty-step 
Euler method. 
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f78. Solve y’=csc y approximately for 0< x <1 
with y(0) = 1 using a ten-step Euler method. 

79. Numerically solve for y(2) if y’ = y* and y(0) 
= 1, using a twenty-step Euler method. Do you 
detect some numerical trouble?) What do you 
think is going wrong? 

#80. Solve for y(1) if y’ = cos(x + y) and y(0) =0, 
using a ten-step Euler method. 

81. Solve y’ = ay + b, given constants a and 5, by 
(a) introducing w= y+ b/a anda differential 
equation for w; 
(b) treating it as a separable equation; and 
(c) treating it as a linear equation. 
Are your answers the same? 

*82. Let x(t) be the solution of dx/dt=-—-—x+ 
3sinmt, x(0)=1. Find a, w and @ such that 
lim,_,.[ x(t) — a cos(wt + 6)] = 0. 

*83. Simple pendulum. The equation of motion for a 
simple pendulum (see Fig. 8.R.2) is 

a’ = — Ssing. 
dt? L 


Figure 8.R.2. A simple 
pendulum. 
(a) Let w(t) = d0/dt. Show that 


Gravity 


dt\ 2 L dt 
and so 
w _ § v. 
aay di et cos 8p), 
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where w=0 when @= 6) (the maximum 
value of @). 
(b) Conclude that @ is implicitly determined by 


dé =f 28 , 
8, ycos 6 — cos Oy £ 


(c) Show that the period of oscillation is 


pa2,f2k ("___@ 
& ip ¥cos 8 — cos A 


[2 
=4,/ £ ea AO = = : 
me 1 — ksin2o 


where k =sin()/2). [Hint: Write cosé@ 
= 1 — 2sin?(9/2).] The last integral is called 
an elliptic integral of the first kind, and can- 
not be evaluated explicitly. 

(d) How does the answer in (c) compare with 
the prediction from linearized oscillations 
for 4) small? 

x84. A photographer dips a thermometer into a devel- 
oping solution to determine its temperature in 
degrees Centigrade. The temperature A(t) regis- 
tered by the thermometer satisfies a differential 
equation d0/dt = —k(@ — 8), where @ is the true 
temperature of the solution and k is a constant. 
How can the photographer determine when @ is 
correct to within 0.1°C? 
*85. (a) Find y = f(x) so that 


[Pf ax= [Py +L f(x)P ax 


for all a and b. 
(b) What geometric problem leads to the prob- 
lem (a). 
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9.1 


Figure 9.1.1. The area of 
the shaded region is 
f2l(x) dx. 


Chapter 9 


Applications of 
Integration 


Many physical and geometric quantities can be expressed as integrals. 


Our applications of integration in Chapter 4 were limited to area, distance- 
velocity, and rate problems. In this chapter, we will see how to use integrals to 
set up problems involving volumes, averages, centers of mass, work, energy, 
and power. The techniques developed in Chapter 7 make it possible to solve 
many of these problems completely. 


Volumes by the Slice 
Method 


The volume of a solid region is an integral of its cross-sectional areas. 


By thinking of a region in space as being composed of “infinitesimally thin 
slices,” we shall obtain a formula for volumes in terms of the areas of slices. In 
this section, we apply the formula in a variety of special cases. Further 
methods for calculating volumes will appear when we study multiple integra- 
tion in Chapter 17. 


We will develop the slice method for volumes by analogy with the 
computation of areas by integration. If f and g are functions with f(x) < g(x) 
on [a,b], then the area between the graphs of f and g is [°[ g(x) — f(x) dx (see 
Section 4.6). We recall the infinitesimal argument for this formula. Think of 
the region as being composed of infinitesimally thin strips obtained by cutting 
with lines perpendicular to the x axis. Denote the vertical line through x by 
L,; the intersection of L, with the region between the graphs has length 
I(x) = g(x) — f(x), and the corresponding “infinitesimal rectangle” with thick- 
ness dx has area /(x)dx (= height X width) (see Fig. 9.1.1). The area of the 
entire region, obtained by “summing” the infinitesimal areas, is 


fu dx= f* g(x) — f(x) ] ax. 


Given a region surrounded by a closed curve, we can often use 
the same formula {°/(x)dx to find its area. To implement this, we posi- 
tion it conveniently with respect to the axes and determine a and b 
by noting where the ends of the region are. We determine /(x) by using the ge- 
ometry of the situation at hand. This is done for a disk of radius r in 
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Fig. 9.1.2. We may evaluate the integral {”_,2yr? — x? dx by using integral 
tables to obtain the answer mr’, in agreement with elementary geometry. (One 


can also readily evaluate integrals of this type by using the substitution 
x = rcos@.) 


Figure 9.1.2. Area of the 


disk = {"_,2yr? — x? dx. 


To find the volume of a solid region, we imagine it sliced by a family of 
parallel planes: The plane P,, is perpendicular to a fixed x axis in space at a 
distance x from a reference point (Fig. 9.1.3). 

The plane P, cuts the solid in a plane.region R,; the corresponding 
“infinitesimal piece” of the solid isa slab whose base is a region R, and whose 
thickness is dx (Fig. 9.1.4). The volume of such a cylinder is equal to the area 


Reference point 


sted 


Figure 9.1.3. The plane P, 
is at distance x from Pp. 


Figure 9.1.4. An infinites- 
imally thin slice of a solid. 


of the base R, times the thickness dx. If we denote the area of R, by A(x), 
then this volume is A(x) dx. Thus the volume of the entire solid, obtained by 
summing, is the integral {?A(x)dx, where the limits a and b are determined 
by the ends of the solid. 


The Slice Method 


Let S be a solid and P, be a family of parallel planes such that: 


1. S lies between P, and P,; 
2. the area of the slice of S cut by P,, is A(x). 


Then the volume of S is equal to 


f aA (x) dx. 
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The slice method can also be justified using step functions. We shall see how 
to do this below. : : 

In simple cases, the areas A(x) can be computed by elementary geometry. 
For more complicated problems, it may be necessary to do a preliminary 
integration to find the A(x)’s themselves. 


Example 1 Find the volume of a ball! of radius r. 


Solution Draw the ball above the x axis as in Fig. 9.1.5. 


~ region R, of area A(x) 


Figure 9.1.5. The area of 
the slice at x of a ball of 
radius r is 

A(x) = a(r? — x”). 


Let the plane Py pass through the center of the ball. The ball lies 

between P_, and P,, and the slice R, is a disk of radius yr? — x? . The area of 

_ the slice is 7 X (radius)*; ie, A(x) = 2(yr? — x? = a(r? — x’). Thus the 
volume is 


fl aeaen fee ydene( 3) 


r 


a 48 
gr. 


—r 


Example 2 Find the volume of the conical solid in Fig. 9.1.6. (The base is a circle.) 


7 


_ circular cone. |DE| =[(h — x)/h}r. 


Figure 9.1.7. |DE|/|AB| i 
= |GE\/|GB| = |GF\GC| 4 


by similar triangles. But | 


Figure 9.1.6. Find the |AB| =r, |GC| ma h, and 
volume of this oblique |GF| = h — x, and so 


Solution We let the x axis be vertical and choose the family P,, of planes such that Py 
contains the base of the cone and P, is at distance x above Py. Then the cone 
lies between P) and P,, and the plane section by P, is a disk with radius 
[(h — x)/h]r and area a[(h — x)/hfr? (see Fig. 9.1.7). By the slice method, 


‘A sphere is the set of points in space at a fixed distance from a point. A ball is the solid region 
enclosed by a sphere, just as a disk is the plane region enclosed by a circle. 
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the volume is 
h h (h- xy 2 mre (hyo 2 
[4@ae= Per x= — 2xh + x*)dx 


‘4 
= qh. & 


_ ar 2 x3 
- = (@ — hay + | 


Example 3 Find the volume of the solid W shown in Fig. 9.1.8. It can be thought of as a 
wedge-shaped piece of. a cylindrical tree of radius r obtained by making 
two saw cuts to the tree’s center, one horizontally and one at an 
angle 6. 


Figure 9.1.8. Find the 
volume of the wedge W. 


Solution With the setup in Fig. 9.1.8, we slice W by planes to produce triangles R,, of 
area A(x) as shown. The base b of the triangle is b = yr? — x”, and its height 
is h = btan@ =\r’ — x? tan@. Thus, A(x) =4bh =1(r? — x?)tan8. Hence, 
the volume is : 


r rq] 1 3\]" 
[A@a=f" 50 - x?)tan 0 dx= 5 (tand)(rx - x) 


coe i 


=l cr |) 2 ar 

5 (tan8)(2r 3 3 tan @. 

Notice that even though we started with a region with a circular boundary, 7 
does not occur in the answer! A 


Example 4 A ball of radius r is cut into three pieces by parallel planes at a distance of r/3 
on each side of the center. Find the volume of each piece. 


Solution The middle piece lies between the planes P_,,, and P,,, of Example 1, and 
the area function is A(x) = (r? — x”) as before, so the volume of the middle 


piece is 
3 r/3 
ie u(r? - x?) dx = af rx — 5) 
—r/3 3 —r/3 
ate Lie ee 
= a( +3 ae 


3. (8i 
This leaves a volume of (4 — 2)ar? = Sar? to be divided between the two 


outside pieces. Since they are congruent, each of them has volume 2? ar’, (You 
may check this by computing {7 pgm (r? — x*)dx.) A 


One way to construct a solid is to take a plane region R,.as shown in Fig. 9.1.9 
and revolve it around the x axis so that it sweeps out a solid region S$. Such 
solids are common in woodworking shops (lathe-tooled table legs), in pottery 
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Figure 9.1.9. S is the solid 
of revolution obtained by 
revolving the plane region 
R about the x axis. 


Figure 9.1.10. The volume 
of a solid of revolution 


obtained by the disk 
method. 
Example 5 
Solution 


Figure 9.1.11. The volume 
of this solid of revolution is 
a fix)? dx. 
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Revolve 


studios (wheel-thrown pots), and in nature (unicellular organisms).” They are 
called solids of revolution and are said to have axial symmetry. 

Suppose that region R is bounded by the lines x = a, x = b, and y = 0, 
and by the graph of the function y = f(x). To compute the volume of S' by the 
slice method, we use the family of planes perpendicular to the x axis, with P, 
passing through the origin. The plane section of S by P, is a circular disk of 
radius f(x) (see Fig. 9.1.10), so its area A(x) is 7[ f(x)/. By the basic formula 
of the slice method, the volume of S is 


[Aca f’a[ fon P ax= {Lf Pa. 


f(x) 


We use the term “disk method” for this special case of the slice method since 
the slices are disks. 


Volume of a Solid of Revolution: 
Disk Method 


The volume of the solid of revolution obtained by revolving the region 
under the graph of a (non-negative) function f(x) on [a,b] about the x 


axis is 


aff) Pax. 


The region under the graph of x? on [0, 1] is revolved about the x axis. Sketch 
the resulting solid and find its volume. 


The solid, which is shaped something like a trumpet, is sketched in Fig. 9.1.11. 


2 See D’Arcy Thompson, On Growth and Form, abridged edition, Cambridge University Press 
(1969). 7 
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Example 6 


Solution 


Figure 9.1.12. The region 
between the graphs of sin x 
and x is revolved about the 
X axis. 


According to the disk method, its volume is 


a NB ee | 
m[ (2) de m [ixtdx 5 


7 
=—>.A 
anne) 


The region between the graphs of sin x and x on [0, 7/2] is revolved about the 
x axis. Sketch the resulting solid and find its volume. 


The solid is sketched in Fig. 9.1.12. It has the form of a hollowed-out cone. 


The volume is that of the cone minus that of the hole. The cone is obtained by 
revolving the region under the graph of x on [0,1] about the axis, so its 
volume is 


/2 24 at 
nf x dx= 4° 
The hole is obtained by revolving the region under the graph of sinx on 

[0, 7/2] about the x axis, so its volume is 


a [7 *sin2x dx = nf! 2 1 ~ cos2x 9, (since cos2x = 1 — 2sin’x) 
10 0 2 


- x _ 1 : af2 
= n( 5) 4 sin2x) 


0 
=2(Z-0-0+0)==. 


Thus the volume of our solid is 74/24 — 77/4 ~ 1.59. & 


The volume of the solid obtained by rotating the region between the graphs of 
two functions f and g (with f(x) < g(x) on [a, b]) can be done as in Example 6 
or by the washer method which proceeds as follows. In Fig. 9.1.13, the volume 
of the shaded region (the “washer”) is the area x thickness. The area of the 
washer is the area of the complete disk minus that of the hole. Thus, the 
washer’s volume is 


(7[ g(x) /- a f(x)]’) dx. 
Thus, the total volume is 
wf (Lg) P -[f09 J) ax. 


The reader should notice that this method gives the same answer as one finds 
by using the method of Example 6. 
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Figure 9.1.13. The washer 
method. 


Figure 9.1.14. A “stepwise 
cylindrical” solid. 
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Our formula for volumes by the slice method was introduced via infinites- 
imals. A more rigorous argument for the formula is based on the use of upper 
and lower sums.° To present this argument, we first look at the case where S is 
composed of 7 cylinders, as in Fig. 9.1.14. 

If the ith cylinder C; lies between the planes P,_, and P, and has 
cross-sectional area.k;, then the function A(x) is a step function on the 
interval [x9,x,]; in fact, A(x) = k; for x in (x;_,,x;). TL: volume of C;, is the 
product of its base area k, by its height Ax; = x; — x;_,, so the volume of the 
total figure is $7_,k,Ax,; but this is just the integral {34 (x)dx of the step 
function A(x). We conclude that if S is a “stepwise cylindrical” solid between 
the planes P, and P,, then 


volume S = f °4 (x) dx. 


If S is a reasonably “smooth” solid region, we expect that it can be squeezed 
arbitrarily closely between stepwise cylindrical regions on the inside and 
outside. Specifically, for every positive number e, there should be a stepwise 
cylindrical region S; inside S and another such region S, outside S such that 
(volume S,)— (volume S;) < e. If A,(x) and A,(x) are the corresponding 
functions, then A; and A, are step functions, and we have the inequality 
A,(x) < A(x) < A,(x), so 


volume S; = {°A(x) dx <["A (x) dx < ["A,(x) dx = volume S, . 


Since S encloses S, and S, encloses S, volume S; < volume S < volume S,. 
Thus the numbers (volume S) and {°4(x)dx both belong to the same interval 
{(volume S;), (volume S,,)], which has length less than e. It follows that the 
difference between (volume S) and [2A (x) dx is less than any positive number 
e; the only way this can be so is if the two numbers are equal. 


Supplement to Section 9.1: 
Cavalieri’s Delicatessen 


The idea behind the slice method goes back, beyond the invention of calculus, 
to Francesco Bonaventura Cavalieri (1598-1647), a student of Galileo and 
then professor at the University of Bologna. An accurate report of the events 
leading to Cavalieri’s discovery is not available, so we have taken the liberty of 
inventing one. 


3 Even this justification, as we present it, is not yet completely satisfactory. For example, do we 
get the same answer if we slice the solid a different way? The answer is yes, but the proof uses 
multiple integrals (see Chapter 17). 
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Cavalieri’s delicatessen usually produced bologna in cylindrical form, so 
that the volume would be computed as 7 - radius” -length. One day, the 
casings were a bit weak, and the bologna came out with odd bulges. The scale 
was not working that day, either, so the only way to compute the price of the 
bologna was in terms of its volume. 

Cavalieri took his best knife and sliced the bologna into n very thin slices, 
each of thickness Ax, and measured the radii r,,r,,...,7, of the slices 
(fortunately, they were round). He then estimated the volume to be 
>"_\7r7Ax;, the sum of the volumes of the slices. 

Cavalieri was moonlighting from his regular job as a professor at the 
University of Bologna. That afternoon, he went back to his desk and began 
the book “Geometria indivisibilium continuorum nova quandum ratione 
promota” (“Geometry shows the continuous indivisibility between new rations 
and getting promoted”), in which he stated what is now known’ as Cavalieri’ s 
principle: 


If two solids are sliced by a family of parallel planes in such a way that 
corresponding sections have equal areas, then the two solids have the same 
volume. 


The book was such a success that Cavalieri sold his delicatessen and 
retired to a life of occasional teaching and eternal glory. 


4 Honest! 


Exercises for Section 9.1 


In Exercises 1-4, use the slice method to find the 1. The solid in Fig. 9.1.15(a); each plane section is 


volume of the indicated solid. 


(a) 


(c) 


Figure 9.1.15. The solids 
for Exercises 1-4. 


a circle of radius 1. 

2. The parallelepiped in Fig. 9.1.15(b); the base is a 
rectangle with sides a and b. 

3. The solid in Fig. 9.1.15(c); the base is a figure of 
area A and the figure at height x has area 
A, =[(h — x)/hPA. 

4. The solid in Fig. 9.1.15(d); the base is a right 
triangle with sides b and /. 


h 5. Find the volume of the tent in Fig. 9.1.16. The 
plane section at height x above the base is a 
b square of side (6 — x)? —1. The height of the 
a tent is 5 feet. 


(b) 


Figure 9.1.16. Find the 
h volume of this tent. 


6. What would the volume of the tent in the previ- 
ous exercise be if the base and cross sections 
l were equilateral triangles instead of squares (with 
b the same side lengths)? 

(d) 7. The base of a solid S is the disk in the xy plane 
with radius 1 and center (0,0). Each section of S 
cut by a plane perpendicular to the x axis is an 

equilateral triangle. Find the volume of S. 
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10. 


11. 


12. 


13. 
14. 


. A plastic container is to have the shape of a 


truncated pyramid with upper and lower bases 
being squares of side length 10 and 6 centime- 
ters, respectively. How high should the container 
be to hold exactly one liter (= 1000 cubic centi- 
meters)? 


. The conical solid in Fig. 9.1.6 is to be cut by 


horizontal planes into four pieces of equal vol- 

ume. Where should the cuts be made? [Hint: 

What is the volume of the portion of the cone 

above the plane P,,.?] 

The tent in Exercise 5 is to be cut into two pieces 

of equal volume by a plane parallel to the base. 

Where should the cut be made? 

(a) Express your answer as the root of a fifth- 
degree polynomial. 

(b) Find an approximate solution using the 
method of bisection. 

A wedge is cut in a tree of radius 0.5 meter by 

making two cuts to the tree’s center, one horizon- 

tal and another at an angle of 15° to the first. 

Find the volume of the wedge. 

A wedge is cut in a tree of radius 2 feet by 

making two cuts to the tree’s center, one horizon- 

tal and another at an angle of 20° to the first. 

Find the volume of the wedge. 

Find the volume of the solid in Fig. 9.1.17(a). 

Find the volume of the solid in Fig. 9.1.17(b). 


Figure 9.1.17. Find the 


(b) 


volumes of these solids. 


In Exercises 15-26, find the volume of the solid ob- 
tained by revolving each of the given regions about the 
x axis and sketch the region. 


15. 
16. 


17. 


18. 
19. 


The region under the graph of 3x + 1 on [0, 2]. 
The region under the graph of 2 —(x — 1)? on 
[0, 2]. 

The region under the graph of cosx+1 on 
(0, 277]. 

The region under the graph of cos 2x on [0, 7/4]. 
The region under the graph of x(x — 1° on 
[1, 2]. 


20. 


21. 


22. 


23. 


24. 
25. 


26. 


*27. 


Figure 9.1.18. Cross section 
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The region under the graph of ¥4— 4x? on 
(0, 1]. 

The semicircular region with center (a,0) and 
radius r (assume thatO<r<a,y > 0). 

The region between the graphs of y3 — x? and 
5 +x on [0, 1]. (Evaluate the integral using geo- 
metry or the tables.) 

The square region with vertices (4,6), (5,6), 
(5,7), and (4, 7). 

The region in Exercise 23 moved 2 units upward. 
The region in Exercise 23 rotated by 45° around 
its center. 

The triangular region with vertices (1,1), (2,2), 
and (3, 1). 

A vase with axial symmetry has the cross section 
shown in Fig. 9.1.18 when it is cut by a plane 
through its axis of symmetry. Find the volume of 
the vase to the nearest cubic centimeter. 


Axis of 
of a vase. symmetry 
*28. A right circular cone of base radius r and height 


*29, 


*30. 


*31. 
*32. 


14 is to be cut into three equal pieces by parallel 

planes which are parallel to the base. Where 

should the cuts be made? 

Find the formula for the volume of a doughnut 

with outside radius R and a hole of radius r. 

Use the fact that the area of a disk of radius r is 

mr? = {’_,2r? — x? dx to compute the area in- 

side the ellipse y?/4 + x? = 77. 

Prove Cavalieri’s principle. 

Using Cavalieri’s principle, without integration, 

find a relation between the volumes of: 

(a) a hemisphere of radius 1; 

(b) a right circular cone of base radius 1 and 
height 1; 

(c) aright circular cylinder of base radius 1 and 
height 1. 

[ Hint: Consider two of the solids side by side as 

a single solid. The sum of two volumes will equal 

the third.] 
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9.2 


Figure 9.2.1. The solid S is 
obtained by revolving the 
plane region R about the y 


axis. 


Figure 9.2.2. The volume of 


the cylindrical shell is 


2axf(x) dx. 


Example 1 


Volumes by the Shell 
Method 


A solid of revolution about the y axis can be regarded as composed of cylindrical 
shells. : 


In the last section, we computed the volume of the solid obtained by 
revolving the region under the graph of a function about the x axis. Another 
way to obtain a solid S is to revolve the region R under the graph of a 
non-negative function f(x) on [a,b] about the y axis as shown in Fig. 9.2.1. 
We assume thatO <a <b. 


it 
en pe 
= 


To find the volume of S, we use the method of infinitesimals. (Another 
argument using step functions is given at the end of the section.) If we rotate a 
strip of width dx and height f(x) located at a distance x from the axis of 
rotation, the result is a cylindrical shell of radius x, height f(x), and thickness 
dx. We may “unroll” this shell to get a flat rectangular sheet whose length is 


‘2x, the circumference of the cylindrical shell (see Fig. 9.2.2). The volume of 


the sheet is thus the product of its area 27xf(x) and its thickness dx. The total 
volume of the solid, obtained by summing the volumes of the infinitesimal 
shells, is the integral (°27xf(x) dx. If we revolve the region between the graphs 
of f(x) and g(x), with f(x) < g(x) on [a,b], the height is g(x) — f(x), and so 
the volume is 2 f?x[ g(x) — f(x)] dx. 


revolve unroll 


The region under the graph of x” on (0, 1] is revolved about the y axis. Sketch 
the resulting solid and find its volume. 


Solution The solid, in the shape of a bowl, is sketched in Fig. 9.2.3. Its volume is 


4a 
Der [x Pde = Der [x8 d= 2 a 5 Jk 
0 0 


4 lo 
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Figure 9.2.3. Find the 
volume of the “bowl-like” 


solid. 


Example 2 


Solution 


Example 3 


Solution 
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Volume of a Solid of Revolution: 
Shell Method 


The volume of the solid of revolution obtained by revolving about the y 
axis the region under the graph of a (non-negative) function f(x) on 
[a,b] (O< a< b)is 


2n {"xf(x) dx. 


If the region between the graphs of f(x) and g(x) is revolved, the 
volume is 


2a {x g(x) — f(x)] dx. 


Find the capacity of the bowl in Example 1. 


The capacity of the bowl is the volume of the region obtained by rotating the 
region between the curves y = x” and y = 1 on [0,1] around the y axis. 

By the second formula in the box above, with f(x) = x* and g(x) = 1, the 
volume is 


1 


2 4 
2a ['x(1 — x2)dx= 2a ['(x— 8) dx= 2n{ x a 
0 0 


0 


We could have found the capacity in Example 2 by subtracting the result of 
Example 1 from the volume of the right circular cylinder with radius 1 and 
height 1, namely ar?h = 7. Another way to find the capacity is by the slice 
method, using y as the independent variable. The slice at height y is a disk of 


radius x =yy, so the’ volume is | 
[{'a(7) &= [wa Lay?|'= 2, 
0 0 2 0 2 


Sketch and find the volume of the solid obtained by revolving each of the 
following regions about the y axis: (a) the region under the graph of e* on 
[1,3]; (b) the region under the graph of 2x? + 5x +1 on [0,1]. 


(a) Volume = 27f ¢xe* dx. This integral may be evaluated by integration by 
parts to give 27(xe*|} — [je* dx) = 2a[e*(x — 1)]|} = 4me?. (see Fig. 9.2.4(a)). 
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Figure 9.2.4. Find the 
volume of the shaded 
solids. 


Example 4 


Figure 9.2.5. The flying 
saucer. 


Solution 


Example 5 


Solution 


Figure 9.2.6. A ball with a 
hole drilled through it. 


Chapter 9 Applications of Integration 


pred + 5x4] 


(b) 


5 3 2 
(b) Volume = 2n ['x@Qx3 + 5x + I)dx = 20 2x” 4 5x +7 
0 


ence 


(See Fig. 9.2.4(b)). A 


Find the volume of the “flying saucer” obtained by rotating the region 
between the curves y = —1(1 — x‘) and y = (1 — x) on [0,1] about the y 
axis. 


See Fig. 9.2.5. The height of the shell at radius x is 1(1- x°)+1(1 x*) 
= (5/12) — (x°/6) — (x*/4), so the volume is 
5 oe oe peal Bihar ey): 
2m f'x( 3 )dx=2n( 3x 5-3 }| 
mint oe le Ee 
=20(s-ag- 3a)" 


A hole of radius r is drilled through the center of a ball of radius R. How 
much material is removed? 


See Figure 9.2.6. The shell at distance x from the axis of the hole has height 
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Example 6 


Solution 


Figure 9.2.7. The disk 
(x -— 4 + y? < lis 
revolved about the y axis. 
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2y¥R*— x*. The shells removed have x running from 0 to r, so their total 
volume is 


2 re 
on (2 Pay ies ee r [p2_ oy _ 27 p2_. 43? 
a xyR x* dx nf R u du 2n| 3 (R u) i 
_4 3 7 p2_. was/? 
zm R (R? — r) | 
2 \3/2 
ieee | 


Notice that if we set r = R, we get 4nR?; we then recover the formula for the 
volume of the ball, computed by the shell method. A 


4,73 
=37R 


The disk with radius 1 and center (4,0) is revolved around the y axis. Sketch 
the resulting solid and find its volume. 


The doughnut-shaped solid is shown in Fig. 9.2.7.° We observe that if the solid 
is sliced in half by a plane through the origin perpendicular to the y axis, the 
top half is the solid obtained by revolving about the y axis the region under 


the semicircle y = yl —(x- 4) on the interval [3, 5]. 


ya 


(x — 4)? + y? =] 


The volume of that solid is 


5 fle a, AND 

nf xl — (x — 4)? dx 
= 2m f' (w+ ai — uP du (u=x—4) 
=20f' vi — ur udut sr Vi —u> du. 


Now {1,y1 — u? udu = 0 because the function f(u) =y1 — u? wu is odd: f(—u) 
= ~ f(u) so that {° , f(u) du is exactly the negative of } f(u) du. 

On the other hand, { livl- u? du is just the area of a semicircular region 
of radius 1—that is, 7/2—so the volume of the upper half of the doughnut is 
82 - (7/2) = 4a’, and the volume of the entire doughnut is twice that, or 877. 
(Notice that this is equal to the area a of the rotated disk times the 
circumference 87 of the circle traced out by its center (4,0).) A 


>Mathematicians call this a solid torus. The surface of this solid (an “inner tube”) is a torus. 
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Figure 9.2.8. The volume of 
a solid of revolution 
obtained by the shell 
method. 


Chapter 9 Applications of Integration 


We conclude this section with a justification of the shell method using step 
functions. Consider again the solid S in Fig. 9.2.1. We break the region R into 
thin vertical strips and rotate them into shells, as in Fig. 9.2.8. 

What is the volume of such a shell? Suppose for a moment that f has the 


y 


constant value k; on the interval (x;_,,x;). Then the shell is the “difference” of 
two cylinders of height k;, one with radius x, and one with radius x,_,. The 
volume of the shell is, therefore, 7x?k, — x?_,k; = wk;(x? — x?_,); we may 
observe that this last expression is [3 2ak,x dx. 

If f is a step function on [a,b], with partition (x9, ..., x,) and f(x) = k; 
on (x;_,,%;,), then the volume of the collection of n shells is 


> | 2ak,x dx; 
i=]YX-1 
but k, = f(x) on (x;_1,%;), so this is 
> Ae 2axf(x) dx, 
i= 1-1 


which is simply {22axf(x)dx. We now have the formula 
volume = 2m f 'xf(x) dx, 


which is valid whenever f(x) is a step function on [a,b]. To show that the 
same formula is valid for general f, we squeeze f between step functions above 
and below using the same argument we used for the slice method. 


Exercises for Section 9.2 


In Exercises 1-12, find the volume of the solid obtained 9. 
by revolving each of the following regions about the y 


axis and sketch the region. 


The square region with vertices (4,6), (5,6), 
(5,7), and (4,7). 
10. The region in Exercise 9 moved 2 units upward. 


1. 
2. 
3. 
4. 
5. 


6. 


The region under the graph of sin x on [0, 7]. 
The region under the graph of cos2x on [0, 7/4]. 
The region under the graph of 2 —(x — 1)* on 
[0, 2]. 

The region under the graph of y4—- 4x? on 
[0, 1]. 

The region between the graphs of y3 — x? and 
5+ x on [0, 1]. 

The region between the graphs of sinx and x on 
(0, 7/2]. 


. The circular region with center (a, 0) and radius r 


(O<r<a). 


. The circular region with radius 2 and center 


(6, 0). 


14. 


15. 


. The region in Exercise 9 rotated by 45° around 


its center. 


. The triangular region with vertices (1,1), (2,2), 


and (3, 1). 


. The region under the graph of yx on [0,1] is 


revolved around the y axis. Sketch the resulting 
solid and find its volume. Relate the result to 
Example 5 of the previous section. 

Find the volume in Example 4 by the slice 
method. 

A cylindrical hole of radius } is drilled through 
the center of a ball of radius 1. Use the shell 
method to find the volume of the resulting solid. 
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16. Find the volume in Exercise 15 by the slice 
method. 

17. Find the volume of the solid torus obtained by 
rotating the disk (x — 3)°+y? <4 about the y 
axis. 

18. Find the volume of the solid torus obtained by 
rotating the disk x? + (y— 5Y <9 about the x 
axis. 

19. A spherical shell of radius r and thickness h is, 
by definition, the region between two concentric 
spheres of radius r — h/2 andr + h/2. 

(a) Find a formula for the volume V(r,h) of a 
spherical shell of radius r and thickness h. 

(b) For fixed r, what is (d/dh)V(r,h) when 
h =0? Interpret your result in terms of the 
surface area of the sphere. 

20. In Exercise 19, find (d/dr)V(r, h) when h is held 
fixed. Give a geometric interpretation of your 
answer. 


9.3 Average Values and 


*21. (a) Find the volume of the solid torus 7), ob- 
tained by rotating the disk with radius a and 
center (b,0) about the y axis, O<a< b. 
(b) What is the volume of the region between 
the solid tori T,, and T,,,,, assuming 
O<ath<b? 
(c) Using the result in (b), guess a formula for 
the area of the torus which is the surface of 
T,,,- (Compare Exercise 19). 
*22. Let f(x) and g(y) be inverse functions with f(a) 
=a, f(b) = B,0<a<b,0<a< B. Show that 


an f 8 ye(y) dy= brB? — ana? — 7 {°LAG)P ax. 


Interpret this statement geometrically. 

*23. Use Exercise 22 to compute the volume of the 
solid obtained by revolving the graph y= 
os~'x, 0 < x < 1, about the x axis. 


the Mean Value Theorem for Integrals 


The average height of a region under a graph is its area divided by the length of 


the base. 


The average value of a function on an interval will be defined in terms of an 


integral, just as the average or mean of a list a,,..., 


a, of m numbers is 


defined in terms of a sum as (1/n)3\7_\q;. 

If a grain dealer buys wheat from n farmers, buying b, bushels from the 
ith farmer at the price of p, dollars per bushel, the average price is determined 
not by taking the simple average of the p,’s, but rather by the “weighted 


average”: 


- i= Pi} = 


total dollars 


P. average 


Din15; 


total bushels ~ 


If a cyclist changes speed intermittently, travelling at », miles per hour 
from fp to ¢,, v, miles per hour from ¢, to ¢,, and so on up to time ¢,, then the 


average speed for the trip is 


j= 10(t; — 
average = ne, (4 rs 


oD 


If, in either of the last two examples, the b,’s or (¢; - 


4-1) _ total miles 
t;_1) total hours ° 


t,_,)’s are all equal, 


then the average value is simply the usual average of the p,’s or the 1,’s. 


If f is a step function on [a,b] and we have a partition (xp,x,,..-5 X,) 
with f(x) = k; on (x,;_,,x;,), then the average value of f on the interval [a, b] is 
defined to be 

a i= 1k; Ax; 
FO {a3 sha To (1) 


In other words, each interval is weighted by its length. 
How can we define the average value of a function which is not a step 
function? For instance, it is common to talk of the average temperature at a 
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Example 1 


Solution 


Example 2 


Solution 


Example 3 


Solution 


Example 4 


Solution 


place on earth, although the temperature is not a step function. We may 
rewrite (1) as 


= ® f(x) dx 
FO) ta = aoe (2) 


a 


and this leads us to adopt formula (2) as the definition of the average value for 
any integrable function f, not just a step function. 


Average Value 


If the function f has an integral on [a, b], then the average value f(x);2,5) 
of f on [a,b] is defined by the formula 


Teen 1 


Tian = Fog f fee: 


Find the average value of f(x) = x? on [0,2]. 
By definition, we have 


Fo ay 2 i PR ee A 
P09 = 79 fa > ara 3° 4 


Show that if v = f(t) is the velocity of a moving object, then the definition of 
D{a,o] agrees with the usual notion of average velocity. 


By the definition, 


2 1 2 
a,b] =f odt; 


but [Fvdt is the distance travelled between t=a and t= b, 80 Oia4, = 
(distance travelled) /(time of travel), which is the usual definition of average 
velocity. A: 


Find the average value of ¥1 — x? on [—1, 1]. 


By the formula for average values, yl — x? ;_1.1) =(fLivl — x? dx)/2; but 
fL,yl — x? dx is the area of the upper semicircle of x? + y* = 1, which is 47, 


so yl — roan = 7/4~0.785. A 


: 2aengd 
Find x*sin x"19.,}- 


tea 7 : 
x?sin(x*) fon) = =a x?sin x? dx 


im . . 
=1 f sin u #4 (substituting u = x°) 
T JO 3 
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Figure 9.3.1. The average 
value is defined so that the 
area of the rectangle equals 
the area under the graph. 
The dots on the x axis 
indicate places where the 
average value is attained. 


Example 5 


Solution 
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We may rewrite the definition of the average value in the form 


[fea 4) tas(4 — 2); 


and the right-hand side can be interpreted as the integral of a constant 
function: 


[Lie dx= [°F ton dx. 


Geometrically, the average value is the height of the rectangle with base 
[a,b] which has the same area as the region under the graph of f (see Fig. 
9.3.1). Physically, if the graph of f is a picture of the surface of wavy water in 
a narrow channel, then the average value of fis the height of the water when it 
settles. 

An important property of average values is given in the following state- 
ment: 


If m < f(x) < M for all x in [a, 5], then m < f(x),44) < M. 


Indeed, the integrals { ’mdx and {°M dx are lower and upper sums for f on 
[a, b], so 


m(b — a) < f° f(x)dx< M(b~ a), 


Dividing by (b — a) gives the desired result. 

By the extreme value theorem (Section 3.5), f(x) attains a minimum value 
m and a maximum value M on [a,b]. Then m < f(x) < M for x in [a,b], so 
F(a, lies between m and M, by the preceding proposition. By the first 
version of the intermediate value theorem (Section 3.1), applied to the interval 
between the points where f(x) = m and f(x) = M, we conclude that there is a 
Xo in this interval (and thus in [a,5]), such that f(x9) = f(*),a5): 

In other words, we have proved that the average value of a continuous 
function on an interval is always attained somewhere on the interval. This 
result is known as the mean value theorem for integrals. 


Mean Value Theorem for Integrals 


Let f be continuous on [a, b]. Then there is a point xy in (a,b) such that 


f(%o) = b 


: . [ie dx. 


Notice that in Fig. 9.3.1, the mean value is attained at three different points. 


Give another proof of the mean value theorem for integrals by using the 
fundamental theorem of calculus and the mean value theorem for derivatives. 


Let f be continuous on [a,b], and define F(x) = [7f(s)ds. By the fundamental 
theorem of calculus (alternative version), F’(x) = f(x) for x in (a,b). (Exercise 
29 asks you to verify that F is continuous at a and b—we accept it here.) By 
the mean value theorem for derivatives, there is some x, in (a,b) such that 


F(b) — F(a) 


F'(X9) = or 
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Substituting for F and F’ in terms of f, we have 


a ay RE aaa FC) a0) , 


which establishes the mean value theorem for integrals. A 


5 eee ET OOO NT EOE LITT, 


Exercises for Section 9.3 


In Exercises 1-4, find the average value of the given 
function on the given interval. 

1. x? on [0, 1] 2. x? + 1 on [1,2] 

3. x/(x? +1) on [1,2] 4. cos’x sinx on [0, 7/2] 
Calculate each of the average values in Exercises 5-16. 


5. x30) 6. 2 + 2 + Lei 
TAWA + 1,9 8. [Ge + x= 2)/G* 4+ 1) |p 
9. sin™ 'x1o,1) 10. sin7'x;_ 12,0) 


11. sin x COs 2X 40.42) 12. (x? + x — 1)sin xt0,0/4) 


13. x? +y1/ (13) 14. Vl- poy 
15. sin’x;o,7) 16. In xp4,44 
17. What was the average temperature in Goose 


Brow on June 13, 1857? (See Fig. 9.3.2). 


t +++ 
3AM 6AM 9AM Noon 3PM 6PM 9PM Midnight 
Midnight 


i ee ead) 


Figure 9.3.2. Temperature 
in Goose Brow on June 13, 
1857. 


18. Find the average temperature in Goose Brow 
(Fig. 9.3.2) during the periods midnight to 3P.M. 
and 3p.M. to midnight. How is the average over 
the whole day related to these numbers? 

(a) Find 22+ 34+ 2j9,; as a function of x. 
(b) Evaluate this function of x for x = 0.1, 0.01, 
0.0001. Try to explain what is happening. 

Find COS 8,_,.+91 48 a function of @ and evaluate 
the limit as 90. 

21. Show that if f’(*),a4) = 0 then f(b) = f(a). 


19. 


20. 
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22. Show that if a< b<_c, then 

cence b acs (tliat 

fM ac = ( 7 ) fC ta) 
=e ) fO [oe - 


+f 
c~a 


How is the average of f(x) on [a,b] related to 
that of f(x) + for a constant k? Explain the 
answer in terms of a graph. 

If f(x) = g(x) + A(x) on [a,b], show that the 
average of f on [a,b] is the sum of the averages 
of g and A on [a, 5]. 

Suppose that f’ exists and is continuous on [a, 5]. 
Prove the mean value theorem for derivatives 
from the mean value theorem for integrals. 

Let f be defined on the real line and let 
a(x) = f()to,x1- 

(a) Derive the formula 

a(x) = (1/x)L f(x) — a(x)]. 

Interpret the formula in the cases f(x) 
= a(x), f(x) < a(x), and f(x) > a(x). 
When baseball players strike out, it lowers 
their batting average more at the beginning 
of the season than at the end. Explain why. 


*23. 


*24. 


*25, 


*26. 


(b) 
(c) 


*27. The geometric mean of the positive numbers 
a,,°°°,4@, is the nth root of the product 
a, ++: a,. Define the geometric mean of a posi- 


tive function f(x) on [a,b]. [Hint: Use loga- 
rithms.] ; 

(a) Use the idea of Exercise 27 to prove the 
arithmetic-geometric mean inequality (see Ex- 
ample 12, Section 3.5). [Hint: Use the fact that 
e* is concave upwards.] (b) Generalize from 
numbers to functions. 

If f is continuous on [a,b] and F(x) = 2f(s) ds, 
verify directly using the definition of continuity 
in Section 11.1 that F is continuous on [a, 5]. 
x30. (a) At what point of the interval [0,a] is the 

average value of e* achieved? 

(b) Denote the expression found in part (a) by 
p(a). Evaluate p(a) for a = 1, 10, 100, 1000 
and a = 0.1, 0.01, 0.0001, and 0.000001. Be 
sure that your answers are reasonable. 

(c) Guess the limits lim,,)p(a)/a and 
limy-s20p(a)/a. 


*28. 


*29. 
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9.4 


Figure 9.4.1. The plate 
balances when supported at 
its center of mass. 


Figure 9.4.2. The support is 
at the center of mass when 
ml t= Mald. 


xy or x2 


m, m) 


Figure 9.4.3, The center of 
mass is at X if m,(X — x) 
= M(x — X). 
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Center of Mass 


The center of mass of a region is the point where it balances. 


An important problem in mechanics, which was considered by Archimedes, is 
to locate the point on which a plate of some given irregular shape will balance 
(Fig. 9.4.1). This point is called the center of mass, or center of gravity, of the 
plate. The center of mass can also be defined for solid objects, and its 
applications range from theoretical physics to the problem of arranging wet 
towels to spin in a washing machine. 


Center of mass Plate 


To give a mathematical definition of the center of mass, we begin with 
the ideal case of two point masses, m, and m,, attached to a light rod whose 
mass we neglect. (Think of a see-saw.) If we support the rod (see Fig. 9.4.2) at 
a point which is at distance /, from m, and distance /, from m,, we find that 
the rod tilts down at m, if m,/,; > m)/, and down at m, if ml, < myl,. It 
balances when 


ml, = Ml, . (1) 


One can derive this balance condition from basic physical principles, or one 
may accept it as an experimental fact; we will not try to prove it here, but 
rather study its consequences. 

Suppose that the rod lies along the x axis, with m, at x, and m, at x,. Let 
X be the position of the center of mass. Comparing Figs. 9.4.2 and 9.4.3, we 
see that /,} = x—x, and /,=x,—X, so formula (1) may be rewritten as 
m,(X — x,) = m,(x, — X). Solving for X gives the explicit formula 

z= MX, + Mx, (2) 

m, +m, 

We may observe that the position of the center of mass is just the 
weighted average of the positions of the individual masses. This suggests the 
following generalization. 


Center of Mass on the Line 


If nm masses, m,,mz,...,m,, are placed at the points x,,x.,...,X,, 
respectively, their center of mass is located at 


(3) 


We may accept formula (3), as we did formula (1), as a physical fact, or we 
may derive it (see Example 1) from formula (2) and the following principle, 
which is also accepted as a general physical fact. 
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Consolidation Principle 


If a body B is divided into two parts, B, and B,, with masses M, and 
M,, then the center of mass of the body B is located as if B consisted of 
two point masses: M, located at the center of mass of B,, and M, 
located at the center of mass of B,. 


Example 1 Using formula (2) and the consolidation principle, derive formula (3) for the 
case of three masses. 


Solution We consider the body B consisting of m,, m,, and m, as divided into B,, 
consisting of m, and m), and B,, consisting of m; alone. (See Fig. 9.4.4.) 


Figure 9.4.4. Center of fm ™ (™ 
mass of three points by the REY, ES, 
consolidation principle. 


By formula (2) we know that X,, the center of mass of B,, is given by 

_ MX, + mx, . 

: m, +m, 
The mass M, of B, is m, + m,. The body B, has center of mass at X, = x3 
and mass M, = m,. Applying formula (2) once again to the point masses M, 
at X, and M, at X, gives the center of mass X of B by the consolidation 
principle: 
MX, + MX> 
(m, + m2) | + 3X3 

MX, + M)X, _ m,+ my, 

M,+M, | (m, + m,) + m; 


MX, + MX. + MX, 


x= 


— ; 


m,+m,+ m, 


which is exactly formula (3) forn =3. A 


Example 2 Masses of 10, 20, and 25 grams are located at x, =0, x, =5, and x, = 12 
centimeters, respectively. Locate the center of mass. 


Solution Using formula (3), we have 


ae 10(0) + 20(5) + 25(12) _ 400 _ 80 


x= 0420425. = 35 = TL ew 7.27 centimeters. A 
Now let us study masses in the plane. Suppose that the masses m,,m),...,™M, 
are located at the points (x,, y)),..-»(%,>¥,)) We imagine the masses as 


being attached to a weightless card, and we seek a point (x, y) on the card 
where it will balance. (See Fig. 9.4.5.) 

To locate the center of mass (X, y), we note that a card which balances 
on the point (X, y) will certainly balance along any /ine through (x, y). Take, 
for instance, a line parallel to the y axis (Fig. 9.4.6). The balance along this 
line will not be affected if we move each mass parallel to the line so that m,, 
m,, m3, and m, are lined up parallel to the x axis (Fig. 9.4.7). 
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Figure 9.4.5. The card 
balances at the center of 
mass. 


Figure 9.4.7. Moving the 
masses parallel to a line 
does not affect the balance 
along this line. 


Example 3 


Solution 
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mg 


y my, (4. ¥4) 
(x).¥4) 
y. 
my mM, 
m3 
mM x x 
my Figure 9.4.6. If the card 
(25 Ya) balances at a point, it 


balances along any line 
through that point. 


Now we can apply the balance equation (3) for masses in a line to 
conclude that the x component X of the center of mass is equal to the 
weighted average 


of the x components of the point masses. 

Repeating the construction for a balance line parallel to the x axis (we 
urge you to draw versions of Figs. 9.4.6 and 9.4.7 for this case), and applying 
formula (3) to the masses as lined up parallel to the y axis, we conclude that 


i= VAY; 


n 
i=1M; 


y= 


These two equations completely determine the position of the center of mass. 


Center of Mass in the Plane 


If n masses, m,,m,...,m,, are placed at the n points (x, Yi) 
(X2, Ya) +++» (Xp» Vy)» Tespectively, then their center of mass is located at 
(x, ¥), where 


(4) 


Masses of 10, 15, and 30 grams are located at (0,1), (1,1), and (1,0). Find 
their center of mass. 


Applying formula (4), with m, = 10, m, = 15, m, = 30, x, =0, x, = 1, x; = 1, 
y, =1, y. = 1, and y;, = 0, we have 


10-0+15-1+30-i_ 9 
10+ 15 + 30 11 


x= 
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and 


-_ 10-1415-14+30-:0_ 5 
y 10+ 15430 Il? 


so the center of mass is located at (7,7). A 


Example 4 Particles of mass 1, 2, 3, and 4 are located at successive vertices of a unit 
square. How far from the center of the square is the center of mass? 


Solution We take the vertices of the square to be (0,0), (1,0), (1, 1), and (0, 1). (See Fig. 


y 9.4.8.) The center is at (4,4) and the center of mass is located by formula (4): 
oa 1:04+2:14+3-14+4-0_1 
eae a i+2+344 2? 
= 1-:04+2-0+3:14+4-1_ 7 
» 1+2+344 10 * 
»  Itis located 4 unit above the center of the square. A 
(0, 0) x 


We turn now from the study of center of mass for point masses to that for flat 
Figure 9.4.8. The center of | plates of various shapes. 

mass of these four weighted A flat plate is said to be of uniform density if there is a constant p such 
points is located at (2,76). that the mass of any piece of the plate is equal to p times the area of the piece. 
The number p is called the density of the plate. We represent a plate of 
uniform density by a region R in the plane; we will see that the value of p is 
unimportant as far as the center of mass is concerned. 

A line / is called an axis of symmetry for the region R if the region R is 
taken into itself when the plane is flipped 180° around / (or, equivalently, 
reflected across /). For example, a square has four different axes of symmetry, 
a nonsquare rectangle two, and a circle infinitely many (see Fig. 9.4.9). Since a 
region will obviously balance along an axis of symmetry /, the center of mass 
must lie somewhere on /. 


! 
| 
| 
| 
~—f-- +P 
| 
| 
} 


(a) (b) - 


Figure 9.4.9. The axes of 
symmetry of various 
geometric figures. 


(e) (f) 


Symmetry Principle 


If / is an axis of symmetry for the plate R of uniform density, then the 
center of mass of R lies on /. 


If a plate admits more than one axis of symmetry, then the center of mass 
‘must lie on all the axes. In this case, we can conclude that the center of mass 
lies at the point of intersection of the axes of symmetry. Looking at parts (a) 
through (d) of Fig. 9.4.9, we see that in each case the center of mass is located 
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Figure 9.4.10. The 
“infinitesimal rectangle” 
has mass pf(x) dx and 
center of mass at (x,}f(x)). 
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at the “geometric center” of the figure. In case (e), we know only that the 
center of mass is on the altitude; in case (f), symmetry cannot be applied to 
determine the center of mass. 


Using infinitesimals, we shall now derive formulas for the center of mass 
of the region under the graph of a function f, with uniform density p. As we 
did when computing areas, we think of the region under the graph of f on 
[a,b] as being composed of “infinitely many rectangles of infinitesimal width.” 
The rectangle at x with width dx has area f(x) dx and mass pf(x) dx; its center 
of mass is located at (x,4f(x)) (by the symmetry principle) (see Fig. 9.4.10). 
[The center of mass is “really” at (x + 4dx,}f(x)) but since the region is 
infinitesimally thin, we use (x, 4 f(x))—a more careful argument is given in the 
supplement to this section.] 


Now we apply the consolidation principle, but instead of summing, we 
replace the sums in formula (4) by integrals and arrive at the following result: 


fexef(x)dx _ foxf(x)dx 
aof(x)dx —— faf(x)ax ” 
ses flxyof(xydx — 4 se] fx] ax 


= —-——_ ; (p cancels since it is constant). 
af (x) dx Saf(x) dx 

Since the center of mass depends only upon the region in the plane, and 
not upon the density p, we usually refer to (x, y) simply as the center of mass 
of the region. 


x 


“SI 


Center of Mass of the 
Region under a Graph 


The center of mass of a plate of uniform density represented by the 
region under the graph of a (non-negative) function f(x) on [a,5] is 


located at (xX, ¥), where 


Jaxf(x) dx _ Ese f(x) Pax 
JP f(x) dx nS Sof(xydx (5) 


x= 


Example 5 Find the center of mass of the region under the graph of x? from 0 to 1. 


Solution By formulas (5), with f(x) = x”, a=0, and b= 1, 


xu ford _ 1/4 _ 3 and pte 1/0. 3 
foxr?dx 1/3 4 fox? dx 1/3 10 


so the center of mass is located at (3,4). (See Fig. 9.4.11.) (You can verify 
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Figure 9.4.11. The center of 

mass of the shaded region 

is located at (3,3). 
Example 6 


Solution 


yeVvi-x? 


Figure 9.4.12. The center of 
mass of the semicircular 


region is located at 
(0,4/37). 


Example 7 


Solution 


this result experimentally by cutting a figure out of stiff cardboard and seeing 
where it balances.) A 


Find the center of mass of a semicircular region of radius 1. 


We take the region under the graph of y1 — x? on [—1, 1]. Since the y axis is 
an axis of symmetry, the center_of mass must lie on this axis; that is, ¥ = 0. 
(You can also calculate {!.,xy1 — x? dx and find it to be zero.) By equa- 
tion (5), 
afl (1 — x*)dx 

Suivi — x? ax 

The denominator is the area 7/2 of the semicircle. The numerator is 
A(L 1 — x) dx = 1 [x — x3/3]|L, = 2, so 


j= 


and so the center of mass is located at (0,4/3) (see Fig. 9.4.12). & 


Using the consolidation principle, we can calculate the center of mass of a 
region which is not under a graph by breaking it into simpler regions, as we 
did for areas in Section 4. 


Find the center of mass of the region consisting of a disk of radius 1 centered 
at the origin and the region under the graph of sin x on (21, 37). 


The center of mass of the disk is at (0,0), since the x and y axes are both axes 
of symmetry. For the region under the graph of sinx on [27,3], the line 
x = 37 is an axis of symmetry. To find the y coordinate of the center of mass, 
we use formula (5) and the identity sin’x = (1 — cos2x)/2 to obtain 


Afyrsinxdx — 3(x/2—sin2x/4)h7  (1/2)-/2 " 
3" sin x dx — cos x|3" 2 = 


(Notice that this region is more “bottom heavy” than the semicircular region.) 
By the consolidation principle, the center of mass of the total figure is the 
same as one consisting of two points: one at (0,0) with mass paw and one at 

(37,7/8) with mass 2p. The center of mass is, therefore, at (x, #), where 
pv -O+2p-37 5a 


y= ss and j= 


pv-O+2p-7/8 = a/4 
pw + p2 +a = 


pw + p2 2+a— 


Hence (X, y) is approximately (3.06, 0.15) (see Fig. 9.4.13): & 
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Figure 9.4.13. The center of 
mass is found by the 
consolidation principle. 


Figure 9.4.14. The center of 
mass of the shaded region 
is obtained by the 
consolidation principle. 
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Center of mass Center of mass 
of total region of this part 


Supplement to Section 9.4: 
A Derivation of the Center of Mass Formula (5) Using Step 
Functions 


We begin by considering the case in which f is a step function on [a,b] with 
f(x) > 0 for x in [a,b]. Let R be the region under the graph of f and let 
(Xo,---,X,) be a partition of [a,b] such that f is a constant k; on (x,_,,x;). 
Then R is composed of n rectangles R,,..., R, of areas k;(x; ~ x;_,) = k,Ax; 
and masses pk;Ax; = m;. By the symmetry principle, the center of mass of R; is 
located at (X,, y;), where xX, = 4(x;_, + x,) and j, = 4k;. (See Fig. 9.4.14.) 


v=f) 


(2c3 +9), 4k3) 


Now we use the consolidation principle, extended to a decomposition into 
n pieces, to conclude that the center of mass of R is the same as the center of 
mass of masses m,,...,m, placed at the points (X,, y,),...,(X,, J,). By 
formula (4), we have, first of all, 


Sem X, Di= Pk Ax 3(%—1 + %) | 
i=; Dia Pk AX; ; 
We wish to rewrite the numerator and denominator as integrals, so that 
we can eventually treat the case where f is not a step function. The denomina- 


tor is easy to handle. Factoring out p gives p>\7_.,k,Ax;, which we recognize as 
pf > f(x) dx, the total mass of the- plate. The numerator of X¥ equals 


n n 
5° K(X — %)-1)0% + Xi-1) = ze k(x; = xj): 


We notice that k,(x? — x?_,) = {%_2k,xdx, which we can also write as 


Xi-1 
Xj 


%_ 2xf(x) dx, sitice f(x) = k, on (x;_,,x;). Now the numerator of x becomes 


4 eS i * Qxf(x) de= +p f "a xf(x) dx= p f °xf(xe) dx, 
and we have 
pfexfeydx _ fiaflxyax 
pfaf(x)dx —— Saf(x)dx 


x= (cancelling p). 
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To find the y coordinate of the center of mass, we use the second half of 


formula (4): 


=< inn; = 


y= Sn 
j=; 


Spf*[ fx] dx 


De pk, Ax;( 7k;) 


7=1PK,Ax; 

The denominator is the total mass p{°f(x)dx, as before. The numerator is 
Lp>"_,k?Ax,, and we recognize 3\"_ ,k?Ax, as the integral (2[ f(x) dx of the 
step function [ f(x)]’. Thus, 


7 plbfie) de 


ial fe) Jax 


Saf(x) ax 

We have derived the formulas for x and j for the case in which f(x) is a 
step function; however, they make sense as long as f(x), xf(x), and [ f(x)f are 
integrable on [a,b]. As usual, we carry over the same formula to general f, so 
formulas (5) are derived. 


NE I TTI TE TOS TI 


Exercises for Section 9.4 


1. 


2. 


Redo Example 1 by choosing B, to consist of m, 
alone and B, to consist of mz and m3. 
Assuming formula (2) and the consolidation 
principle, derive formula (3) for the case of four 
masses by dividing the masses into two groups of 
two masses each. 


. Using formulas (2) and (3) for two and three 


masses, and the consolidation principle, derive 
formula (3) for four masses. 


. Assume that you have derived formula (3) from 


formula (2) and the consolidation principle for n 
masses. Now derive formula (3) for n + 1 masses. 


. Masses of 1, 3, 5, and 7 units are located at the 


points 7, 3, 5, and 1, respectively, on the x axis. 
Where is the center of mass? 


. Masses of 2, 4, 6, 8, and 10 units are located at 


the points x; = 0, x. =1, x3 =3, x,= —1, and 
xX;=-—2 on the x axis. Locate the center of 
mass. 


. For each integer i from | to 100, a point of mass 


i is located at the point x = i. Where is the center 
of mass? (See Exercise 41(a), Section 4.1.) 


. Suppose that n equal masses are located at the 


points 1,2,3,...,” on a line. Where is their 
center of mass? 


In Exercises 9-12, find the center of mass for the given 
arrangement of masses. 


9. 
10. 
11. 


10 grams at (1,0) and 20 grams at (1, 2). 

15 grams at (—3,2) and 30 grams at (4, 2). 

5 grams at (1, 1), 8 grams at (3,2), and 10 grams 
at (0, 0). 


12. 2 grams at (4,2), 3 grams at (3, 2), and 4 grams at 


13. 


(5, 3). 


(a) Equal masses are placed at the vertices of an 
equilateral triangle whose base is the segment 
from (0,0) to (1,0). Where is the center of mass? 
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14. 


15. 


16. 


(b) The mass at (0,0) is doubled. Where is the 
center of mass now? 

Masses of 2, 3, 4, and 5 kilograms are placed at 
the points (1,2), (1,4), (3,5), and (2,6), respec- 
tively. Where should a mass of | kilogram be 
placed so that the configuration of five masses 
has its center of mass at the origin? 

Verify the consolidation principle for the situa- 
tion in which four masses in the plane are di- 
vided into two groups containing one mass and 
three masses each. (Assume that formula (3) 
holds for n = 3.) 

Equal masses are placed at the points (x, yj), 
(x2, y2), and (x3, y3). Show that their center of 
mass is at the intersection point of the medians 
of the triangle at whose vertices the masses are 
located. 


Find the center of mass of the regions in Exercises 
17-22. 


17. 
18. 


19. 
20. 


21. 


22. 


23. 


24. 


The region under the graph of 4/x? on [1,3]. 
The region under the graph of 1+ x?+x* on 
{-1, 1]. 

The region under the graph of y1 — x? on (0, I]. 


The region under the graph of yl — x?/a? on 
[-4, a]. 

The triangle with vertices at (0,0), (0,2), and 
(4, 0). 

The triangle with vertices at (1,0), (4,0), and 
(2, 3). 


If, in formula (3), we have a < x; < b for all x,, 
show that a < X < b as well. Interpret this state- 
ment geometrically. 

Let a mass m; be placed at position x; on a line 
(i=1,...,n). Show that the function f(x) 
= S_,m,(x — x) is minimized when x is the 
center of mass of the n particles. 
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25. Suppose that masses m, are located at points x; where 

on the line and are moving with velocity v, b z 

= dx,/dt (i=1,...,n). The total momentum of x= faxl g(x) ~ fel ax j 

the particles is defined to be P=mj,v,+ fal g(x) — flax 

Mv, + +++ +m,v,. Show that P= Mv, where 1b ” 

M is the total mass and v is the velocity of the pe Sal g(x) + foollg@) — fayax : 

center of mass (ie., the rate of change of the Sal g(x) — f(x) ax 

position of the center of mass with respect to 29. Find the center of mass of the region between 

time). the graphs of sinx and cosx on [0,7 /4]. [Hint: 
26. A mass m, is at position x; = f;(¢) at time t. Show Find the center of mass of each infinitesimal 

that if the force on m, is F,(t), and F(t) + F(t) strip making up the region, or use Exercise 28.] 

= 0, then the center of mass of m and m, moves 30. Find the center of mass of the region between 

with constant velocity. the graphs of —x* and x? on [—1, 1]. (See the 
27. From a disk of radius 5, a circular hole with hint in Exercise 29.) 

radius 2 and center | unit from the center of the *31. Find the center of mass of the triangular region 

disk is cut out. Sketch and find the center of with vertices (x), y;),-(x2, 2), and (x3, y3). (For 

mass of the resulting figure. convenience, you may assume that x; < x2 < x3, 
28. Suppose that f(x) < g(x) for all x in [a, 5]. Show yy < yz, and yy < ys.) Compare with Exercise 


that the center of mass of the region between the 


16. 


graphs of f and g on [a,4] is located at (x, ¥), 


9.5 Energy, Power, and 
Work 


Energy is the integral of power over time, and work is the integral of force over 
distance. 


Energy appears in various forms and can often be converted from one form 
into another. For instance, a solar cell converts the energy in light into 
electrical energy; a fusion reactor, in changing atomic structures, transforms 
nuclear energy into heat energy. Despite the variety of forms in which energy 
may appear, there is a common unit of measure for all these forms. In the 
MKS (meter-kilogram-second) system, it is the joule, which equals 1 kilogram 
meter” per second’. 


Energy is an “extensive” quantity. This means the following: the longer a 
generator runs, the more electrical energy it produces; the longer a light bulb 
burns, the more energy it consumes. The rate (with respect to time) at which 
some form of energy is produced or consumed is called the power output or 
input of the energy conversion device. Power is an instantaneous or “intensive” 
quantity. By the fundamental theorem of calculus, we can compute the total 
energy transformed between times a and b by integrating the power from a 
to b. 


Power and Energy 


Power is the rate of change of energy with respect to time: 
p=@eé 


dt ° 
The total energy over a time period is the integral of power with respect 
to time: 


E= {"P dt 
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A common unit of measurement for power is the watt, which equals 1 joule 
per second. One horsepower is equal to 746 watts. The kilowatt-hour is a unit of 
energy equal to the energy obtained by using 1000 watts for 1 hour (3600 
seconds)—that is, 3,600,000 joules. 


Example 1 The power output (in watts) of a 60-cycle generator varies with time (mea- 
sured in seconds) according to the formula P = P,sin?(120t), where Py is the 
maximum power output. (a) What is the total energy output during an hour? 
(b) What is the average power output during an hour? 


Solution (a) The energy output, in joules, is 
3600, 
E= f Pysin?(1207t) dt. 
Using the formula sin?@ = (1 — cos26)/2, we find 


Oey oy teas ge ops ene 
E= Py if (1 — cos 240nr) dt Lt sang sin 0 | 


= Po| 3600 =0— (0 0) | = 1800P). 

(b) The average power output is the energy output divided by the time (see 
Section 9.3), or 1800 P)/3600 = 4 Pp; in this case, half the maximum power 
output. A 


A common form of energy is mechanical energy—the energy stored in the 

movement of a massive object (kinetic energy) or the energy stored in an 

object by virtue of its position (potential energy). The latter is illustrated by the 

energy we can extract from water stored above a hydroelectric power plant. 
We accept the following principles from physics: 


1. The kinetic energy of a mass m moving with velocity v is 4 mov’. 

2. The (gravitational) potential energy of a mass m at a height h is mgh (here g 
is the gravitational acceleration; g = 9.8 meters/(second)” = 32 feet/(sec- 
ond). 


The total force on a moving object is equal to the product of the mass m 
and the acceleration dv /dt = d*x /dt?. The unit of force is the newton which is 
1 kilogram meter per second”. If the force depends upon the position of the 
object, we may calculate the variation of the kinetic energy K = 4 mv” with 
position. We have . 


‘dx  dx/adt v v mt 


Applying the fundamental theorem of calculus, we find that the change AK of 
kinetic energy as the particle moves from a to b is [°F dx. Often we can divide 
the total force on an object into parts arising from identifiable sources 
(gravity, friction, fluid pressure). We are led to define the work W done by a 
particular force F on a moving object (even if there are other forces present) 
as W = {°F dx. Note that if the force F is constant, then the work done is 
simply the product of F with the displacement Ax = b— a. Accordingly, 
1 joule equals 1 newton-meter. 
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Example 2 


Figure 9.5.1. How much 
work did the weight-lifter 


do? 


Solution 


Example 3 


Solution 
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Force and Work 


The work done by a force on a moving object is the integral of the force 
with respect to position: 


W = [Fdx. 
a 


If the force is constant, 
Work = Force X Displacement. 


If the total force F is a sum F; + --- + F,, then we have 
b b b 

AK=| (F, +--+: + F,)dx= | Fydxt+--+-+ | Fidx. 
[ef nax= ['F; ee 


Thus the total change in kinetic energy is equal to the sum of the works done 
by the individual forces. 


The acceleration of gravity near the earth is g = 9.8 meters/(second)’. How 
much work does a weight-lifter do in raising a 50-kilogram barbell to a height 
of 2 meters? (See Figure 9.5.1.) 


We let x denote the height of the barbell above the ground. Before and after 
the lifts, the barbell is stationary, so the net change in kinetic energy is zero. 
The work done by the weight-lifter must be the negative of the work done by 
gravity. Since the pull of gravity is downward, its force is —9.8 meters per 
second? x 50 kilograms = — 490 kilograms - meters per second” = — 490 new- 
tons; Ax = 2 meters, so the work done by gravity is — 980 kilograms - meters” 
per second? = —980 joules. Thus the work done by the weight-lifter is 980 
joules. (If the lift takes s seconds, the average power output is (980/s) watts.) 

A 


Show that the power exerted by a force F on a moving object is Fv, where v is 
the velocity of the object. 


Let E be the energy content. By our formula for work, we have AE = [°F dx, 
so dE/dx = F. To compute the power, which is the time derivative of E, we 
use the chain rule: 


(In pushing a child on a swing, this suggests it is most effective to exert your 
force at the bottom of the swing, when the velocity is greatest. Are there any 
complicating factors?) A 
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Example 4 A pump is to empty the conical tank of water shown in Fig. 9.5.2. How much 
energy (in joules) is required for the job? (A cubic meter of water has mass 10° 
kilograms.) 


Figure 9.5.2. To calculate 
the energy needed to empty 
the tank, we add up the 
energy needed to remove 
slabs of thickness dx. 


Solution Consider a layer of thickness dx at depth x, as shown in Fig. 9.5.2. By similar 
triangles, the radius is r = 3;(10 — x), so the volume of the layer is given by 
a 72q(10 — x)’ dx and its mass is 10°- 7 - 72,(10 — x)? dx = 907(10 — x)’ dx. 
To lift this layer x meters to the top of the tank takes 907(10 — x)’dx- g- x 
joules of work, where g = 9.8 meters per second? is the acceleration due to 
gravity (see Example 2). Thus, the total work done in emptying the tank is 
10 


a a ae Cee x ox? 4 xt 
90gn [°(10 x)'xdx= 90gn| 100% 20% + | 


0 


= 90gm(104)] 5 ~ i 


Pied 
3 4 

= (90)(9.8)(7)(104( +5 ) 
a 


fw 2.3 X 10° joules. 


Example 5 The pump which is emptying the conical tank in Example 4 has a power 
output of 10° joules per hour (i.e., 27.77 watts). What is the water level at the 
end of 6 minutes of pumping? How fast is the water level dropping at this 
time? 


Solution The total energy required to pump out the top A meters of water is 


2 3 4 
90gm ["(10 — x)xdx= 90gm( 100 — 204 + i | 


re (sq — 20,4 
~27T08°(50 pate EY. 


At the end of 6 minutes (5 hour), the pump has produced 10* joules of 
energy, so the water level is A meters from the top, where h is the solution of 


3 4 


Solving this numerically by the method of bisection (see Section 3.1) gives 
h 0.27 meter. 
At the end of ¢ hours, the total energy output is 10°¢ joules, so 


2 
2770h°( 50 ~ 20,4 | = 10* 


90gm [ "(10 — x)?x dx= 10%, 


where A is the amount pumped out at time ¢. Differentiating both sides with 
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respect to ¢ gives 


Oe ae ee, ee 
90g7(10 yh = 10, sO i 9gu(10 — heh” 


when h = 0.27, this is 1.41 meters per hour. A 


Supplement to Section 9.5: 
Integrating Sunshine 


We will now apply the theory and practice of integration to compute the total 
amount of sunshine received during a day, as a function of latitude and time 
of year. If we have a horizontal square meter of surface, then the rate at which 
solar energy is received by this surface—that is, the intensity of the solar 
radiation—is proportional to the sine of the angle A of elevation of the sun 
above the horizon.® Thus the intensity is highest when the sun is directly 
overhead (A = 7/2) and reduces to zero at sunrise and sunset. 

The total energy received on day T must therefore be the product of a 
constant (which can be determined only by experiment, and which we will 
ignore) and the integral E = {1'(7}sin A dt, where ¢ is the time of day (mea- 
sured in hours from noon) and ¢,(7’) and 1¢,(7) are the times of sunrise and 
sunset on day 7. (When the sun is below the horizon, although sinA is 
negative, the solar intensity is simply zero.) 

We presented a formula for sinA (formula (1) in the Supplement to 
Chapter 5, to be derived in the Supplement to Chapter 14), and used it to 
determine the time of sunset (formula (3) in the Supplement to Chapter 5). 
The time of sunrise is the negative of the time of sunset, so we have’ 


s 
= i 1 
E f and dt, (1) 


where 


sinA = cos/y/1 — sin’« cos"( an? ) cos( om ) + sin/sin a cos( aut | 


and 


sin a cos(27T /365 
s = 74 cos~!| —tanI Cae 


2 
‘i 1 — sin’a cos*(27T /365) 


Here a  23.5° is the inclination of the earth’s axis from the perpendicular to 
the plane of the earth’s orbit; / is the latitude of the point where the sunshine 
is being measured. 

The integration will be simpler than you may expect. First of all, we 
simplify notation by writing k for the expression sina cos(277'/365), which 
appears so often. Then we have 


(2) 


E = f°, cose 1 =H cos( 20) + (sin yk) 
= cos//1 — k? f cos( oa ) dt + (sin )k [a 


6 We will justify this assertion in the Supplement to Chapter 14. We also note that, strictly 
speaking, it applies only if we neglect absorption by the atmosphere or assume that our surface is 
at the top of the atmosphere. 


7 All these calculations assume that there is a sunrise and sunset. In the polar regions during the 
summer, the calculations must be altered (see Exercise 5 below). 
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Example 


Solution 


Integration gives 


E=cosl = 2 ( 24 sin 2a | _) + 2Skesin! 


sin 27(—S 
= cosiy1 — k? (38)(sin 25 - | + 2Sk sin! 


=i4 cosly1 — k? sin 228 + 2Sk sini. 


The expression sin(27S /24) can be simplified. Using the formula 


cos(27S/24) = — (tan/)(k/y1— k), 


we get 
tan7/)k? 
sin 28. = = os” 3 1- acl is 
1— k? 
1 — k? — (tan2/)k? 
~ 1-k 
1 —(1 + tan7/)k? 1 — (sec"l )k? 
- 1-k 7 1-k 


and so, finally, we get, 


tan/)k 
E= 24 cos ly/I — (sec"l )k? + M ksintcos iene | 


1-k? 


Since both k and yl — k? appear, we can do even better by writing k = sin D 
(the number D is important in astronomy—it is called the declination), and we 
get 

= 24 7 | cos! 1 — sec sin’?D + sin/ sin D cos~'(— tan/tanD)]. 
Since we have already ignored a constant factor in E, we will also ignore the 


factor 24/7. Incorporating cos/ into the square root, we obtain as our final 
result 


E =ycos’l — sin’D + sin/sin D cos” '(—tan/tan D ), (3) 


where sin D = sina cos(27T /365). 
Plotting E as a function of / for various values of T leads to graphs like 
those in Figs. 3.5.4 and 9.5.3. 


When does the equator receive the most solar energy? The least? 


At the equator, / = 0, so we have 


E=y1-—sin’?D = 4/1 — sin’a cos" arr) ‘ 


We see by inspection that E is largest when cos*(27T /365) = 0—that is, when 
T/365 = or 3; that is, on the first days of fall and spring: on these days 
E = 1, We note that E is smallest on the first days of summer and winter, 
when cos*(27/365)=1 and we have E=y1—sin’a = cosa = cos23.5° = 
0.917, or about 92% of the maximum value. A 
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SUNSHINE 


Figure 9.5.3. Computer- 
generated graph of the 
daily sunshine intensity on 
the earth as a function of 
day of the year and 
latitude. 


SS 
SKN SOL 
RRR RY 


9.5 Energy, Power and Work 451 


Using this example we can standardize units in which E can be measured. 
One unit of E is the total energy received on a square meter at the equator on 
the first day of spring. All other energies may be expressed in terms of this 
unit. 


SQL 
KKK 
RRR YN 


wa, 
Dec 21 
Net, 


Exercises for the Supplement to Section 9.5 


1. Compare the solar energy received on June 21 at 


5. Find the total solar energy received at a latitude in 


the Arctic Circle (/ = 90° — a) with that received 
at the equator. 

. What would the inclination of the earth need to 
be in order for E on June 21 to have the same 
value at the equator as at the latitude 90° — a? 

. (a) Express the total solar energy received over a 
whole year at latitude / by using summation nota- 
tion. (b) Write down an integral which is approxi- 
mately equal to this sum. Can you evaluate it? 

. Simplify the integral in the solution of Exercise 
3(b) for the cases / = 0 (equator) and / = 90° — a 
(Arctic Circle). In each case, one of the two terms 
in the integrand can be integrated explicitly: find 
the integral of this term. 


the polar region on a day on which the sun never 
sets. 


. How do you think the climate of the earth would 


be affected if the inclination a were to become: 
(a) 10°? (b) 40°? (In each case, discuss whether 
the North Pole receives more or less energy during 
the year than the equator—see Exercise 5.) 


. Consider equation (3) for E. For D = 7/8, com- 


pute dE /dl at |= 7/4. Is your answer consistent 
with the graph in Fig. 9.5.3 (look in the plane of 
constant 7’)? 


. Determine whether a square meter at the equator 


or at the North Pole receives more solar energy: 
(a) during the month of February, (b) during the 
month of April, (c) during the entire year. 
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Exercises for Section 9.5 


1. 


4. 


The power output (in watts) of a 60-cycle genera- 
tor is P = 1050 sin2(1207t), where ¢ is measured 
in seconds. What is the total energy output in an 
hour? 


. A worker, gradually becoming tired, has a power 


output of 30e—-~ watts for 0 < ¢ < 360, where ¢ 
is the time in seconds from the start of a job. 
How much energy is expended during the job? 


. An electric motor is operating with power 15 + 


2sin(t7/24) watts, where ¢ is the time in hours 
measured from midnight. How much energy is 
consumed in one day’s operation? 

The power output of.a solar cell is 25 sin(at/12) 
watts, where ¢ is the time in hours after 6 A.M. 
How many joules of energy are produced be- 
tween 6 A.M. and 6 P.M? 


In Exercises 5-8, compute the work done by the given 
force acting over the given interval. 


5 


6. 
7. 
8. 
10. 


11. 


12. 


13. 
14. 


15. 


F=3x;0<x<l. 

F=k/x?;1< x <6 (k a constant). 
F=1/(4+x9);0<x<1. 

F = sin*x cos’x; 0 < x <2. [Hint: Write sin*x 
= sin x(1 — cos2x).] 


. How much power must be applied to raise an 


object of mass 1000 grams at a rate of 10 meters 
per second (at the Earth’s surface)? 

The gravitational force on an object at a distance 
r from the center of the earth is k/r?, where k is 
a constant. How much work is required to move 
the object: 

(a) From r= 1 to r= 10? 

(b) From r= 1 to r = 1000? 

(c) From r= 1 to r = 10,000? 

(d) From r= 1 to “r = 0”? 

A particle with mass 1000 grams has position 
x = 32? + 4 meters at time ¢ seconds. (a) What is 
the kinetic energy at time ¢? (b) What is the rate 
at which power is being supplied to the object at 
time ¢ = 10? 

A particle of mass 20 grams is at rest at ¢ = 0, 
and power is applied at the rate of 10 joules per 
second. (a) What is the energy at time ? (b) If all 
the energy is kinetic energy, what is the velocity 
at time ¢? (c) How far has the particle moved at 
the end of ¢ seconds? (d) What is the force on the 
particle at time ¢? 

A force F(x) = —3x newtons acts on a particle 
between positions x = 1 and x = 0. What is the 
change in kinetic energy of the particle between 
these positions? 

A force F(x) = 3x sin(ax/2) newtons acts on a 
particle between positions x = 0 and x = 2. What 
is the increase in kinetic energy of the particle 
between these positions? 

(a) The power output of an electric generator is 
25 cos*(120t) joules per second. How much en- 


16. 


ergy is produced. in 1 hour? (b) The output of the 
generator in part (a) is converted, with 80% effi- 
ciency, into the horizontal motion of a 250-gram 
object. How fast is the object moving at the end 
of 1 minute? 

The generator in Exercise 15 is used to lift a 
500-kilogram weight and the energy is converted 
via pulleys with 75% efficiency. How high can it 
lift the weight in an hour? 


Exercises 17-20 refer to Figure 9.5.4. 


17. 


18. 


19. 


20. 


How much energy is required to pump all the 
water out of the swimming pool? 

Suppose that a mass equal to that of the water in 
the pool were moving with kinetic energy equal 
to the result of Exercise 17. What would its 
velocity be? 

Repeat Exercise 17 assuming that the pool is 
filled with a liquid three times as dense as water. 
Repeat Exercise 18 assuming that the pool is 
filled with a liquid three times as dense as water. 


ee 


Figure 9.5.4. How much 
energy is required to empty 
this pool of water? 


21. 


22. 


Suppose that a spring has a natural length of 10 
centimeters, and that a force of 3 newtons is 
required to stretch it to 15 centimeters. How 
much work is needed to compress the spring to 5 
centimeters? 

If all the energy in the compressed spring in 
Exercise 21 is used to fire a ball with o mass of 


20grams, how fast will the ball travel? 


23. 


24. 


How much work is required to fill the tank in 
Figure 9.5.5 with water from ground level? 

A solid concrete monument is built in the pyra- 
mid shape of Fig. 9.5.6. Assume that the concrete 
weighs 260 pounds per cubic foot. How much 
work is done in erecting the monument? (g = 32 
feet per second’; express your answer in units of 
pound-feet.) 
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- 


10 meters 


\S meters 


Figure 9.5.5. How much 


tank? 


energy is needed to fill this 
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15 feet 
10 feet 


| 10 feet —>| 


Figure 9.5.6. How much 
energy is needed to erect 
this monument? 


Review Exercises for Chapter 9 


In Exercises 1-4, find the volume of the solid obtained 
by rotating the region under the given graph about (a) 
the x axis and (b) the y axis. 

-y=sinx,O<x<a7 

.y=3sin2x,0<x< 7/4 

-ypH=e*,0<x<In2 

.y=Se*,0< x <in4 


A PWNe 


. A cylindrical hole of radius } is drilled through 
the center of a ball of radius 1. What is the 
volume of the resulting solid? 

6. A wedge is cut in a tree of radius 1 meter by 
making two cuts to the center, one horizontally, 
and one at an angle of 20° to the first. Find the 
volume of the wedge. 

7. Find the volume of the “football” whose dimen- 

sions are shown in Fig. 9.R.1. The two arcs in the 

figure are segments of parabolas. 


3" 


12” 


Figure 9.R.1. Find the 
volume of the football. 


8. Imagine the “football” in Fig. 9.R.1, formed by 
revolving a parabola, to be solid. A hole with 
radius 1 inch is drilled along the axis of symme- 
try. How much material is removed? 

In Exercises 9-12, find the average value of each func- 
tion on the stated interval. 


914+°,0<¢<1 10. ¢sin(t?), 7 < t < 32/2 


Il. xe*,0<x< 1 12, ———., 
1+ x? 
13. If (3 f(x)dx = 4, what is the average value of 
&(x) = 3f(x) on [0, 2]? 
14. If f(x) = kg(cx) on [a, 5], how is the average of f 
on [a, 5] related to that of g on [ac, be]? 


l<x <3 


qT 


15. Show that for some x in [0,7], aoe. is 


a a6 
equal to f Tacoap 
16. (a) Prove that 


1/\2 <[[ae+T <1) 


(b) Prove that f ‘dt / Ve + 1]=sin@ for some 8, 
0 


w/4<0< 97/2. 

In Exercises 17-22, let » be the average value of f on 
[a,b]. Then the average value of [ f(x) — p]* on [a, 5] is 
called the variance of f on [a,b], and the square root of 
the variance is called the standard deviation of f on [a, b] 
and is denoted o. Find the average value, variance, and 
standard deviation of each of the following functions 
on the interval specified. 

17. x? on [0, 1] 

18. 3+ x? on [0, 1] 

19. xe* on [0, 1] 

20. ‘sin2x on [0,47] 

21. f(x) = 1 on [0, 1] and 2 on (1, 2]. 


2 ~~ on [0,1] 

_}3  on(1,2] 
PION Ais (2,3) 
5 on (3, 4] 


23. Let the region under the graph of a positive 
function f(x), a < x < b, be revolved about the 
x axis to form a solid S. Suppose this solid has a 
mass density of p(x) grams per cubic centimeter 
at a distance x along the x axis. (a) Find a 
formula for the mass of S. (b) If f(x) = x”, a=0 
and b=1, and p(x) =(1+ x‘), find the mass 
of S. 

24. A rod has linear mass density u(x) grams per 
centimeter at the point x along its length. If the 
rod extends from x = a to x = b, find a formula 
for the location of the rod’s center of mass. 

In Exercises 25-28, find the center of mass of the 
region under the given graph on the given interval. 

25. y = x* on [0, 2] 26. y= x3+2 on [0,1] 

27. y=In(. + x) on [0,1] 28. y = e* on [1,2] 
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29 


30. 


31. 


32. 


33. 


34. 


Chapter 9 Applications of Integration 


. Find the center of mass of the region between 
the graphs of y = x° and y = — x” between x =0 
and x = | (see Exercise 28, Section 9.4). 

Find the center of mass of the region composed 
of the region under the graph y =sinx, 0 < x 
<q, and the circle with center at (5,0) and 
radius 1. 

Over a time period 0<¢ <6 (¢ measured in 
minutes), an engine is consuming power at a rate 
of 20 + 5te~‘ watts. What is (a) the total energy 
consumed? (b) The average power used? 

Water is being pumped from a deep, irregularly 
shaped well at a constant rate of 34 cubic meters 
per hour. At a certain instant, it is observed that 
the water level is dropping at a rate of 1.2 meters 
per hour. What is the cross-sectional area of the 
well at that depth? 

A force F(x) = 30sin(7x/4) newtons acts on a 
particle between positions x = 2 and x = 4. What 
is the increase in kinetic energy (in joules) be- 
tween these positions? 

The engine in Fig. 9.R.2 is using energy at a rate 
of 300 joules per second to lift the weight of 600 
kilograms. If the engine operates at 60% effi- 
ciency, at what speed (meters per second) can it 
raise the weight? 


Figure 9.R.2, The engine 
for Problem 34. 


35 


36. 


. Find a formula for the work required to empty a 
tank of water which is a solid of revolution about 
a vertical axis of symmetry. 

How much work is required to empty the tank 
shown in Fig. 9.R.3? [Hint: Use the result of 
Exercise 35.] 


ies rim 


40m 


Parabola 


Figure 9.R.3. How much 
energy is needed to empty 
the tank? 
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(b) Dam face 


37. The pressure (force per unit area) at a depth A 


below the surface of a body of water is given by 

p = pgh =9800h, measured in newtons per 

square meter. (This formula derives from the fact 

that the force needed to support a column of 

water of cross-sectional area A is (volume) X 

(density) X (g) = Ahpg, so the force per unit area 

is pgh, where p = 10° kilograms per cubic meter, 

and g = 9.8 meters per second per second). 

(a) For the dam shown in Fig. 9.R.4(a), show 
that the total force exerted on it by the 
water is F=4f%pg[ f(x) dx. [Hint: First 
calculate the force exerted on a vertical rec- 
tangular slab.] 

(b) Make up a geometric theorem relating F to 
the volume of a certain solid. 

(c) Find the total force exerted on the dam 
whose face is shown in Fig. 9.R.4(b). 


Figure 9.R.4. Calculate the 
force on the dam. 


38. (a) Pappus’ theorem for volumes. Use the shell 


method to show that if a region R in the xy 
plane is revolved around the y axis, the 
volume of the resulting solid equals the area 
of R times the circumference of the circle 
obtained by revolving the center of mass of 
R around the y axis. 

(b) Use Pappus’ theorem to do Exercise 21(a) in 
Section 9.2. 

(c) Assuming the formula V = $ar° for the vol- 
ume of a ball, use Pappus’s theorem to find 
the center of mass of the semicircular region 
x+y <r x>0. 


*39. See the instructions for Exercises 17-22. 


(a) Suppose that f(t) is a step function on [a, 5], 
with value k; on the interval (¢;_,,t;) belong- 
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(b) 
(c) 


(d) 
() 
#40. (a) 


ing to a partition (%o,¢;,...,¢,). Find a 
formula for the standard deviation of f on 
[a, B]. 

Simplify your formula in part (a) for the 
case when all the Az’s are equal. 

Show that if the standard deviation of a step 
function is zero, then the function has the 
same value on all the intervals of the parti- 
tion; i.e., the function is constant. 

Give a definition for the standard deviation 
of a list a;,..., a, of numbers. 

What can you say about a list of numbers if 
its standard deviation is zero? 

Prove, by analogy with the mean value theo- 
rem for integrals, the second mean value the- 
orem: If f and g are continuous on [a, b] and 
g(x) >0, for x in [a,b], then there is a 
point fp in [a,b] such that 


[POs t= fo) [sae 


*4l, 


#42, 


+43. 
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(b) Show that the mean value theorem for inte- 
grals is a special case of the result in part 
(a). 

(c) Show by example that the conclusion of part 
(a) is false without the assumption that g(t) 
> 0. 

Show that if f is an increasing continuous func- 

tion on [a,b], the mean value theorem for inte- 

grals implies the conclusion of the intermediate 

value theorem. 

Show that in the context of Exercise 35, the work 

needed to empty the tank equals Mgh, where M 

is the total mass of water in the tank and h is the 

distance of the center of mass of the tank below 

the top of the tank. 

Let f(x) > 0 for x in [a,b]. Find a relation be- 

tween the average value of the logarithmic deriv- 

ative f’(x)/f(x) of f on [a,b] and the values of f 

at the endpoints. 
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Chapter 10 


Further Techniques 
and Applications 
of Integration 


Some simple geometric problems require advanced methods of integration. 


Besides the basic methods of integration associated with reversing the differen- 
tiation rules, there are special methods for integrands of particular forms. 
Using these methods, we can solve some interesting length and area problems. 


10.1 Trigonometric 
Integrals 


The key to evaluating many integrals is a trigonometric identity or substitution. 


The integrals treated in this section fall into two groups. First, there are some 
purely trigonometric integrals that can be evaluated using trigonometric 
identities. Second, there are integrals involving quadratic functions and their 
square roots which can be evaluated using trigonometric substitutions. 


We begin by considering integrals of the form 

f sin’”x cos”"x dx, 
where m and n are integers. The case n = 1 is easy, for if we let u = sinx, we 
find 

: wrth sin” * !(x) 
fsin” cosxdx= [u" du= +C = ————- + C 
m+1 m+i1 
(or In|sin x| + C, if m= —1). The case m = 1 is similar: 
cos"*!(x) 
———— +C 
n+1 


(or —In|cosx| + C, if n = —1). If either m or n is odd, we can use the identity 
sin’x + cos’x = 1 to reduce the integral to one of the types just treated. 


fsinx cos"x dx= — 


Example 1 Evaluate if sin’x cos*x dx. 


Solution fsin’x cos*x dx = {sin?x cos*x cos x dx = {(sin’x)(1 — sin’x)cos x dx, which can 
be integrated by the substitution u = sinx. We get 


Of i at a, Do ai ds 
fea u’)du= = 5 TCR asx 5 Sin'x + C. 
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If m=2k and n=2/ are both even, we can use the half-angle formulas 
sin’x = (1 — cos2x)/2 and cos*x = (1 + cos2x)/2 to write 


«2k 2 = 1 —cos2x \*/ 1+ cos2x \' 
fsin ‘xX COS re dx= [( amar ae ) ( Lt opsex ) dx 


_1 1 —cos y if 1+ cos y \' 
=3f( 2 )( 2 ) &, 


where y = 2x. Multiplying this out, we are faced with a sum of integrals of the 
form fcos”y dy, with m ranging from zero to k + /. The integrals for odd m 
can be handled by the previous method; to those with even m we apply the 
half-angle formula once again. The whole process is repeated as often as 
necessary until everything is integrated. 


Example 2 Evaluate if sin’x cos*x dx. 


Solution if sin2x cos*x dx = f ( j= cos2x )( L828 ) dx 


1 fai cox iy eee ae 
rake cos*2x) dx 4 4 { c0s'2x dx 


—_1l fitcos4x , x x_l 
af 5) dx cos 4x dx 


AIX 


_ sin4x 
0 +C. A 


oo|& 


Trigonometric Integrals 
To evaluate {sin”x cos"x dx: 
1. If m is odd, write m = 2k + 1, and 


[sin cos"x dx = f sin**x cos"x sin x dx 


Food acide 
= fa — cos*x) cos"x sin x dx. 


Now integrate by substituting u = cos x. 
2. If n is odd, write n = 27+ 1, and 


f sin’x cos"x dx = f sinx cos™x cos x dx 


Fi : 1 
= if sin”x (1 — sin’x) cos x dx. 


Now integrate by substituting uv = sin x. 
3. (a) If m and n are even, write m = 2k and n = 2] and 


+ 2k a 1 — cos2x \*/ 1+ cos2x \' 
fain ‘x COS be d= f ( -—PS2X ) (Lt gps2x ) dx. 
Substitute y = 2x. Expand and apply step 2 to the odd powers of 
cos y. 
(b) Apply step 3(a) to the even powers of cos y and continue until the 
integration is completed. 
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Example 3 Evaluate: (a) ih *# sin*x cos’x dx (b) Jf (sin’x + sin>x cos’x) dx. 
(c) if tan*@ sec’# d0. 
Solution (a) Substitute sin’x = (1 — cos2x)/2 and cos’x = (1 + cos2x)/2 to get 


(1 — cos x); (1 + cos2x) 
pee 


i. sin*x cos?x dx = 5 


= rake — 2cos2x + cos’2x)(1 + cos2x) dx 
_ at _ 2x -— 24 39x) d 
== (1 — cos2x — cos’2x + cos'2x) dx 


= rake — cos y — cos’y + cos’y) dy, 


where y = 2x. Integrating the last two terms gives 


1+ cos2 i 
feostyay= f LES dy= 5+ ae +c 


and 


: : sin*y 
fecostydy= f(1 — sin’y)cos y dy= sin y — 4 tC. 
Thus 


oT ae eS RES AS 
f sin’ cos’ d= 16 (? sin y — q+ siny 3 J+ 


. 223. 
ae sin2y yr) +e 


16 \ 2 4 3 
— 1 (,_ sin4x _ sin°2x 
7g (x 4 3 )+ © 


2a. 
and so f sin*x cos’x dx = =: 
0 


(b) ff (sin’x + sin*x cos’x) dx = i sin’x dx + if sin*x cos?x dx 


= f( A= 60822 ) de 


+ f (1 — cos*x)cos’x sin x dx 


sin 2 
= i - rer eas =f —w)udu  — (u= cosx) 
_ xX _ sin2x _ cos*x , cosx 
Sg ge ee + ae +C. 


(c) Method |. Rewrite in terms of sec @ and its derivative tan 0 sec 0: 


f tan*@sec"O dO = f (tan Osec § )(tan’0 sec’ ) dO 


= i. (tan sec )(sec’@ — 1)sec’9d0 = (1 + tan?0 = sec”@) 


={(w — l)u? du (u = sec0) 
ee ea _ sec'@ _ sec’? 
7 3 +C= 5 3 +C 
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Example 4 


Solution 


Example 5 


Solution 


Method 2. Convert to sines and cosines: 


sin O(1 — cos” 
f tan’ sec’9 dé = {o- sin” do = 2 ( ) do 
cos? 


cos 
SL ie (u = cos@) 

ee ee _ secO — sec 

= ar 3 +C= 5 3 +A 


Certain other integration problems yield to the use of the addition formulas: 


sin(x + y) = sinx cos y + cosx sin y, (la) 

cos(x + y) = cosx cos y — sinx sin y (1b) 
and the product formulas: 

sinx cos y = 4[sin(x — y) + sin(x + y) ], (2a) 

sinx sin y = $[ cos(x — y) — cos(x + y) ], (2b) 

cosx cos y = 4[ cos(x — y) + cos(x + y) ]. (2c) 


Evaluate (a) {sin x cos2x dx and (b) fcos3x cos 5x dx. 


‘ asl : xt — — cos3x , cosx 
(a) fsinx cos2x dx = 5) { (sin3x sin x) dx 6 + 7 +€. 
(see product formula (2a)). 


(b) fcos3x cossxdx= = + { (cos 8x + cos2x)dx= anes + se +C 


(see product formula (2c)). A 
Evaluate if sin ax sin bx dx, where a and b are constants. 
If we use identity (2b), we get 
fsinax sin bx dx = 4 [ cos(a — b)x — cos(a + b)x| dx 


1 sin(a — b)x 1 sin(a + b)x 


Dae eo 2 aa ee ee 
— Mere? alle i i — 

A ae sin2ax + C, ifa=b, 

1 eer _x : ae 

Gq Sin2ax 7 +C, if a b. 


[The difference between the case a # +b and the other two should be noted. 
The first case is “pure oscillation” in that it consists of two sine terms. The 
others contain the nonoscillating linear term x/2, called a secular term. This 
example is related to the phenomena of resonance: when an oscillating system 
is subjected to a sinusoidally varying force, the oscillation will build up 
indefinitely if the force has the same frequency as the oscillator. See Review 
Exercise 56, Chapter 8 and the discussion in the last part of Section 12.7, 
following equation (14).] & 
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Many integrals containing factors of the form ya? + x”, yx? — a?, or a? + x? 
can be evaluated or simplified by means of trigonometric substitutions. In 
order to remember what to substitute, it is useful to draw the appropriate 
right-angle triangle, as in the following box. 


Trigonometric Substitutions 


1. If ya? — x? occurs, try x = asin; then dx = acos6d0 and ya? — x? 
=acos@; (a > 0 and @ is an acute angle). 


a 
Zz) 


2 2 


acos@=fa* —~x 


Z 


. If yx*— a? occurs, try x = asec@; then dx = atan@sec@d6é and 


yx* — a? =atand. 


x =asec@ 
Jx? —a* =atan@ 
| 


a 


3. If ya* + x? or a? + x* occurs, try x = atanO; then dx = asec’ dO 
and ya* + x? = asecé (one can also use x = asinh@; then ya? + x? 
= acosh@). 


fa? +x? =a sec @ 
Pane 
Z| 


a 


Example 6 Evaluate: (a) ca We ey (—=— 


aa 


Solution (a) Let x = 3sin@, so ¥9 — x? =3cos@. Thus dx =3cos@d6 and 


f= ase a =f So25F 3cos0 dd 


9 sin’0 


cos‘é "0 4 i—sin? 9 
= do 
ie sin’? sd Nera sin’O 


f (esc’ — 1)d0= —cotd-0+C 


= ~ Be _ gin“) 4 C. 


In the last line, we used the first figure in the preceding box to get the 


identity cot@ = ya? — x? /x with a =3. 
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2x 
4x2 —] 
ZN 


! 


Figure 10.1.1. Geometry of 
the substitution x = }sec 0. 


Example 7 


Solution 


(b) Let x = }secd, so dx = 1tan@sec@d@, and y4x?— 1 = tan@. Thus 
dx tandsecd 1 
d= 6 dé. 
—— lh? a Reece a tan@ = 7 J see a 


Here is a — for evaluating { sec @: 


= sec@ + tan8 sec’O + sec @ tan 8 
fsecOdi= [ sec0 ee end aS J sec@ + tan@ de 


=In|sec#+tan@|+C (substituting u = sec@ + tan@). 


[= = FInj2x + Y4x7-1] + 


(see Fig. 10.1.1). 

If you have studied the hyperbolic functions you should note that this 
integral can also be evaluated by means of the formula {[du/yu?-1] 
=cosh-v¥+C. A 


These examples show that trigonometric substitutions work quite well in the 
presence of algebraic integrands involving square roots. You should also keep 
in mind the possibility of a simple algebraic substitution or using the direct 
integration formulas involving inverse trigonometric and hyperbolic functions. 


Evaluate: 


dx; dx; 


a) f Ga® © f Ga (© f Gs dx 


(a) Let u= 4 — x?, so du = —2x dx. Thus 


[= a--5 Mee _Wtc=-Y4—-x7 + 
V4 -— x? 2) a 


(no trigonometric function appears). 


© fas 


=cosh7 y+ C= cosh™'( 3 ) +C 


2 
~( 34 aaa, Jee (see p. 396). 


You may use the method of Example 6(b) if you are not familiar with 
hyperbolic functions. 
(c) To evaluate {(x?/y4 — x?)dx, let x =2sin0; then dx =2cos@d0, and 
v4 — x? =2cos6. Thus 


2 ae} 
f a> a= [ FERG 2005000 = 4 f sin’9 ad 
4 — x2 cos 
= 1—cos26 » 49 « 
=4f SSS d= 20 — sin26 + C 
= 29 —2sin8cos@ + C. 


' The same trick shows that (csch 8 d@ = —In|csch @ + coth 8| + C. 
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: From Fig. 10.1.2 we get 
- 2 ‘ 4— x? 
a x dx=2sin7'(* )—2/ = J+e 
= J he cn 2s (3) 3S 


Figure 10.1.2. Geometry of HIen-i1X _]l yg y2 
the substitution x = 2 sin @. qe 2 et eacss 


Completing the square can be useful in simplifying integrals involving the 
expression ax” + bx + c. The following two examples illustrate the method. 


Example 8 Evaluate f Sige MO nas, 
y10 + 4x — x? 
Solution To complete the square, write 10+ 4x — x? = —(x + a) + b; solving for a 
and b, we find a = —2 and b = 14, so 10+ 4x — x? = —(x — 2) + 14. Hence 


if dx ={ dx =f du 
yl0 + 4x — x? Vl4 -(x - 2) yl4—u? 
where u = x — 2. This integral is sin~'(u/V14 ) + C, so our final answer is 


sin 2=2) 4c 
v14 


2 


Completing the Square 


If an integral involves ax* + bx + c, complete the square and then use a 
trigonometric substitution or some other method to evaluate the integral. 


Example 9 Evaluate (a) if ae (b) i 
x x 


dx ; 


dx dx 
Solution ar Ne Oe 
i © (eres Serarr ray 


sf eeserr (u=x+3) 


b — ae fd = rent 

aa eae oo 
=Inju+yu?+3/4|+C 

x4 Tt Y (+ 1/27 43/4 |+C 


= Inet pty t+ 


= In 
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Applications of the kind encountered in earlier chapters may involve integrals 
of the type in this section. Here is an example. 


Example 10 Find the average value of sin?x cos’x on the interval [0,27]. 


Solution By definition, the average value is the integral divided by the length of the 
interval: 


me 
27 Jo 


By Example 2, {sin?x cos’x dx = (x/8) — (sin4x/32) + C. Thus 


2a, 
sin2x cos*x dx. 


[sin’x cos’x dx=(% — sn) 7 me 
H 32 He ae 
so the average value is (1/27)-7/4=1/8. A 


Exercises for Section 10.1 


Evaluate the integrals in Exercises 1-12. 29. Find the average value of cos"x on the interval 
[0, 22] for n = 0, 1, 2, 3, 4, 5, 6. 
1. f sin*x cos?x dx 2. f sin2x cos*x dx 30. Find the volume of the solid obtained by revolv- 
on. 4 eee nage es ing the region under the graph y =sin’x on 
3. if sin“t dt 4. f cos"x sin*x dx [0, 27] about the x axis. 
4 F p : 31. Find the center of mass of the region under the 
5: f (os 2x — cos*x) dx 6. fcos2x sin x dx eraphvor ly 2+ 3x42 on {0,1}. 
a/4..2 7/4{ sin’O 32. A plating company wishes to prepare the bill for 
a i “sin?x cos 2x dx e f f (3 cos’) dé a silver plate job of 200 parts. Each part has the 
9. f sin dx sin 2x dx 10. [sin 28 cos 50 ad shape of the region bounded by y = yx — 9/x?, 
=0,x=45. 
11. ff *" in 5x sin 2x dx 12. ‘< cos 2u sin 4u du ia) Find the area enclosed. 
. 7 o (b) Assume that all units are centimeters. Only 
13. Evaluate ftan*x sec*x dx. [Hint: Convert to sines one side of the part is to receive the silver 
and cosines. ] plate. The customer was charged $25 for 
14. Show that fsin®x dx = 5 (60x — 48 sin2x + 1460 square centimeters previously. How 
4sin?2x + 9sin 4x) + C. much should the 200 parts cost? 
15. Evaluate {[1/(1 + x”)]dx (a) as tan7'x and (b) 33. The average power P for a resistance R and 
by the substitution x = tanu. Compare your an- associated current i of period T is 
swers. 
16. Evaluate the integral {[1/(4 + 9x)]dx by using eis f TRi2 dt. 
the substitutions (a) x =3u and (b) x = #tané@. T Jo 
Compare your answers. That is, P is the average value of the instanta- 
Evaluate the integrals in Exercises 17-28. neous power Ri? on [0, T]. Compute the power 


17. 


34. The current J in a certain RLC circuit is given by 
I(t) = Me~“[sin?(wf) + 2 cos(2wt)]. Find the 


19. f Vl—w du 20. if ¥9 — 167? dt charge Q in coulombs, given by 
21. 5 59, = Gy Q(t) = Oy + ['I(s) ds. 
J ars? J eT otf 


5a Sz ig ie >A. i x2 = a 35. The root mean square current and voltage are 
(1 + x?) 


ar Kz 9 for R = 2.5, i = 10sin(3772), T = 27/377. 
jute ia. f a j i 


25. 26. 


a eS 


1/2 
7, ( —~#__ 28. (\34+2x— x? dx =-(4 T 2 
lS J at Erms Lea 
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where i(t) and e(t) are the current through and 
voltage across a pure resistance R. (The current 
flowing through R is assumed to be periodic 
with period 7.) Compute these numbers, given 
that e(4)=3+(1.5)cos(1002) volts, and i(f) 
= 1 —2sin(100¢ — 7/6) amperes, which corre- 
sponds to period T = 27/100. 


37. 


10.2 Partial Fractions 465 
A charged particle is constrained by magnetic 
fields to move along a straight line, oscillating 
back and forth from the origin with higher and 
higher amplitude. 

Let S(t) be the directed distance from the 
origin, and assume that S(¢) satisfies the equa- 
tion 


36. The average power P=(1/T){}Ri* dt for 


Dae oo 5 a) 2 
periodic waveshapes does not in general obey a [S(2)I'S'() = tsint + sin’t cos’. 


superposition principle. Two voltage sources e, (a) Prove [S(t)P = 3f5(x sinx + sin2x cos2x) dx. 
and e, may individually supply 5 watts (when (b) Find S(2). 
the other is dead), but when both sources are (c) Find all zeros of S’(1) for t > 1. Which zeros 


present the power can be zero (not 10). Compare 
SOR, + iy dt with [ORif at + [Riz dt when i, 
= 1,cos(mut + 1), i, = [,co0s(nwt + $2), m~zn 
(m,n positive integers), T= 2a7/w, and R,1,,1), 
w, 6), are constants. 


correspond to times of maximum excursion 
from the origin? 
Show that the integral in Example 5 is a continu- 
ous function of b for fixed a and x. 


«38. 


10.2 Partial Fractions 


By the method of partial fractions, one can evaluate any integral of the form 


a): dx, where P and Q are polynomials. 
Q(x) 
The integral of a polynomial can be expressed simply by the formula 
f (4nx" + a,x"! + +++ + ayx + ay) dx= cl + oils +++ tax tC, 
n+ | n 


but there is no simple general formula for integrals of quotients of polynomi- 
als, i.e., for rational functions. There is, however, a general method for 
integrating rational functions, which we shall learn in this section. This 
method demonstrates clearly the need for evaluating integrals by hand or by a 
computer program such as MACSYMA, which automatically carries out the 
procedures to be described in this section, since tables cannot include the 
infinitely many possible integrals of this type. 


One class of rational functions which we can integrate simply are the 
reciprocal powers. Using the substitution u=ax+b, we find that 
fldx /(ax + b)"] = {(du/au”), which is evaluated by the power rule. Thus, we 
get 
ee ere C, if nl, 
[es _ | a(n — 1)(ax + by"! 

(ax + b)” 


4 inlax + bl + C, if n=l. 


More generally, we can integrate any rational function whose denominator 
can be factored into linear factors. We shall give several examples before 
presenting the general method. 


luat —_ xt) 
Evaluate i (= (x3) dx 
Solution We shall try to write 


gD ia A Be. 
(x — 1)(x — 3) x-l1 x—3 


Example 1 


> 
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for constants A and B. To determine them, note that 
fol 228° GH bae 


Thus, we should choose 
A+B=1 and -34-B=1. 
Solving, A = —1 and B = 2. Thus, 


x+1 ___l 2 
(x — 1)(x - 3) x-1l x-3’ 


fe) 
a = 3 —In|x — 1]+ 2In|x -—3)+C 
= " pam +CA 
|x — 1 
Example 2 Evaluate 
(a) 4x*+2x+3_ 4. (b) f Aer IS yy 


(x — 2)°(x +3) 1 (x — 2)'(x +3) 


Solution (a) As in Example 1, we might expect to decompose the quotient in terms of 
1/(x — 2) and 1/(x + 3). In fact, we shall see that we can write 


4x? +2x +3 A B C 
Se +H + 1 
(x-2)(x4+3) *72 (x-2~P x43 ) 


if we choose the constants A, B, and C suitably. Adding the terms on the 
right-hand side of equation (1) over the common denominator, we get 


A(x = 2)(x +3) + BE +3) + C= 2)" 
(x — 2) *(x +3) 


The numerator, when multiplied out, would be a polynomial a,x* + a,x + do, 
where the coefficients a, a,, and a) depend on A, B, and C. The idea is to 
choose A, B, and C so that we get the numerator 4x7+2x+3 of our 
integration problem. (Notice that we have exactly three unknowns A, B, and 
C at our disposal to match the three coefficients in the numerator.) 

To choose A, B, and C, it is easiest not to multiply out but simply to write 


4x? +2x +3 = A(x —2)(x +3) + B(x +3) + C(x — 2) (2) 
and make judicious substitutions for x. For instance, x = —3 gives 
4-9~2-34+3=C(-3-2y, 
33 = 25C, 
C=. 


Next, x = 2 gives 
4-44+2-2+3= B(2 + 3), 
23 = 5B, 
B=%., 
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Example 3 


Solution 
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To solve for A, we may use either of two methods. 
Method 1. Let x = 0 in equation (2): 


3= —-64+3B+4C 
=—644+3-23+4- 
0O= -64+3-8+4- 
6A =3- 134 so A=, 
Method 2. Differentiate equation (2) to give 
8x +2 = A[(x —2)+ (x +3)] + B+2C(x -2) 
and then substitute x = 2 again: 
8-2+2=A(2+3)+ B, 
18=5A+ B=5A+2, 
5A =18-B=2, 


5 


ie ts 


> 


NI 
Ul 
~ 


This gives 
4x?+2x+3 _ 67 1 4 23 1 33 1 


(x — 2)°(x + 3) 25 x-2 5 (x — 2) 25 x+30 


(At this point, it is a good idea to check your answer, either by adding up the 
right-hand side or by substituting a few values of x, using a calculator.) 
We can now integrate: 


4x2+2x4+3 4. 67 sae +B a, Pk ae 
@-7 


(x — 2)°(x +3) 25 + 96 x+3 
a 6h Spe 
= 55 In|x 2I ree 33 Inlx +3] +C. 
(b) Since the integrand “blows up” at x = —3 and x =2, it only makes 


sense to evaluate definite integrals over intervals which do not contain these 
points; [—1, 1] is such an interval. Thus, by (a), the definite integral is 


67 1 
($Zin nlx — 2) - 3 1+ Binjx +3))) 


ball 


gi Oe 23 (21 1 \ 4, 33 = 
= (In 1 — In 3) (<4 +5) + 55 (4 In 2) 


= —2.944 + 3.067 + 0.915 = 1.037. A 


Not every polynomial can be written as a product of linear factors. For 
instance, x? + 1 cannot be factored further (unless we use complex numbers) 
nor can any other quadratic function ax? + bx + ¢ for which b? — 4ac < 0; 
but any polynomial can, in principle, be factored into linear and quadratic 
factors. (This is proved in more advanced algebra texts.) This factorization is 
not always so easy to carry out in practice, but whenever we manage to factor 
the denominator of a rational function, we can integrate that function by the 
method of partial fractions. 


Integrate if dx. 


x | 


The denominator factors as (x — 1)(x?+x+ 1), and x?+x +1 cannot be 
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further factored (since b? — 4ac = 1-4 = —3 <0). Now write 
1 ~_4@_ 4 _Ax+B 


xe—-] x-l x24 y410 
Thus | = a(x? + x + 1) +(x — 1)\(Ax + B). We substitute values for x: 


x=1:1=3a so a=}; 
x=0:1=i-B so B=—2, 
Comparing the x? terms, we getO=a+A,s0 A= — 4. Hence 
l =3/( 1 __ x+2 ) 
xe-f 3\x-1) x24 x41 


(This is a good point to check your work.) 
Now 


it : dx =In|x — 1] + C 
x-l 


and, writing x +2=4(22x + 1) +3, 
x+2 1 _2x+1 3 dx 
ot dx= = ne Se ae (ne eee 
eee 2) x? + x41 tl ana ea 
Inlx? + x +1) +3. $ un 242} +c 


a a7 


Injx? + x4 ]| + Gtan-( Beal +C. 
3 


i 
2 


af 
2 
Thus 


f S = dinjx - t|— Flas? + x41 - Leta 22et \+ C 
xi-1 3 6 B 


el |b 

~3 | a 
Observe that the innocuous-looking integrand 1/(x?— 1) has brought forth 
both logarithmic and trigonometric functions. A 


(ea ly 


+C. 
xetxtl 


Now we are ready to set out a systematic method for the integration of 
P(x)/ O(x) by partial fractions. (See the box on p. 469.) A few remarks may 
clarify the procedures given in the box. In case the denominator Q factors into 
n distinct linear factors, which we denote Q = (x — r,)(x — ro)... (X — Py) 
we write 


a a a 
- = | + 2 Sede go dé 
Q x-MN xX-h xem ty 
and determine the n coefficients a,,..., a, by multiplying by Q and match- 


ing P to the resulting polynomial. The division in step 1 has guaranteed that P 
has degree at most n — 1, containing n coefficients. This is consistent with the 
number of constants a,,...,a, we have at our disposal. Similarly, if the 
denominator has repeated roots, or if there are quadratic factors in the 
denominator, it can be checked that the number of constants at our disposal is 
equal to the number of coefficients in the numerator to be matched. A system 
of n equations in n unknowns is likely to have a unique solution, and in this 
case, one can prove that it does.” 


2 See Review Exercise 88, Chapter 13 for a special case, or H. B. Fine, College Algebra, Dover, 
New York (1961), p. 241 for the general case. 
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Partial Fractions 


To integrate P(x)/ Q(x), where P and Q are polynomials containing no 
common factor: 


1. If the degree of P is larger than-or equal to the degree of Q, divide Q 
into P by long division, obtaining a polynomial plus R(x)/ Q(x), 
where the degree of R is less than that of Q. Thus we need only 
investigate the case where the degree of P is less than that of Q. 

2. Factor the denominator Q into linear and quadratic factors—that is, 
factors of the form (x — r) and ax’ + bx + c. (Factor the quadratic 
expressions if b? — 4ac > 0.) 

3. If (x — r)” occurs in the factorization of Q, write down a sum of the 


form 
a a, An 


(x~-?r) Cann V Gon? 


where a,,a,,... are constants. Do so for each factor of this form 
(using constants b,,b),...,C,,€),..-, and so on) and add the 
expressions you get. The constants a,,a,,...,5,,b,,..., and soon 
will be determined in step 5. 

4. If (ax? + bx +c)? occurs in the factorization of Q with b* — 4ac < 0, 
write down a sum of the form 


A\x+ B, fy A,x + B, ri re A,x + B, 
ax?+bx+c (ax? + bx + c) (ax? + bx + cy” 


Do so for each factor of this form and add the expressions you get. 
The constants A,,A,,..., B,,B,,... are determined in step 5. Add 
this expression to the one obtained in step 3. 

5. Equate the expression obtained in steps 3 and 4 to P(x)/Q(x). 
Multiply through by Q(x) to obtain an equation between two polyno- 
mials. Comparing coefficients of these polynomials, determine equa- 
tions for the constants a,,da,,...,A,,4>,..., B,,B,,... and solve 
these equations. Sometimes the constants can be determined by 
substituting convenient values of x in the equality or by differenti- 
ation of the equality. 

6. Check your work by adding up the partial fractions or substituting a 
few values of x. 

7. Integrate the expression obtained in step 5 by using 


| ea ae 
(x-ry G=)G=a7™ 


and f Apri alt. 


+C, j>l 


The terms with a quadratic denominator may be integrated by a 
manipulation which makes the derivative of the denominator appear 
in the numerator, together with completing the square (see Exam- 
ples 3 and 6). 
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5 4 
Example 4 Integrate ih xox tl dx. 
aioli, 


Solution First we divide out the fraction to get 


5_ 4 
i ox" +1 dem f(x? + u axe iat a : 


x? — x? x3 — x? x? — x? 


The denominator x? — x? is of degree 3, and the numerator is of degree zero. 
Thus we proceed to step 2 and factor: 
e—x= Paes Ay, 
Here x = x — 0 occurs to the power 2, so by step 3, we write down 
Bg ee 
x x2 
We also add the term b,/(x — 1) for the second factor. 


a ay b, 


Since there are no quadratic factors, we omit step 4. By step 5, we equate the 
preceding expression to 1/(x? — x”): 


a a, by 1 


x x? x1 x(x =1)- 


Then we multiply by x(x — 1): 
a,x(x — 1) + a(x —1)4+ b,x? =1. 


Setting x = 0, we get a, = —1. Setting x = 1, we get b, = 1. Comparing the 
coefficients of x? on both sides of the equation gives a, + b, =0, soa, = —b, 
= —|. Thus a, = —1, a, = —1, and b, = 1. (We can check by substitution 
into the preceding equation: the left side is (—1)x(x — 1)—(x—1)+ x’, 
which is just 1.) 


Thus 
1 1 1 ] 
=— — — —+ 5 
x3 — x? x paras) | 

and so 

a= eT nll + nlx — 14 C= Fn] AS" +, 

x°>-x x x x 
Finally, 


Bi 4 — 
f St aw fot Len Zot lltca 
x3 — x2 3 x x 


2 
Example 5 Integrate fs dx. 
(32-2) 
Solution The denominator factors as (x — y2 )°(x +2)’, so we write 
b 
—— = $e eee See eee : 
(x?-2" x -y2 (x -y2) x +2 (x +12) 


x? a a, 
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Thus 
x? = a(x —12)(x +12) + a(x +12) +.b,(x + V2 )(x 2) 
+ b,(x —\2) - 
We substitute values for x: 
x =y2:2= 8a, sO d,=4; 
x=—y2:2=8b, so b=}. 
Therefore 


= a(x? — 2)(x +72) +4 (x? + 2y2x +2) 
+ b,(x? — 2)(x —¥2) + 4(x? — 2/2 x + 2) 
= (a, + b,)x?+ (v2.4, +1 — 2 b,)x? 


+ (—2a, — 2b,)x — 2¥2 a, + 1+ 2)25,, 


and so 
a,+b,=0 and \2a,+4-\2b,=1. 
Thus 
a, 2 penal, 
4/2 42 
Hence 
x l 1 


(9 48-8) * Gea) 
7 1 ee Oe 
AYQ(x+12) a(x ty2) 


and so 
2 - 
f[—ya--n BIE ie Ne 
(2) 4y¥2, | x +2 4(x — 2) 4(x + 2) 
opi, | = ee 
4/2 |x+y2 | 2(x*-2) 
3 
Example 6 Integrate {——j dx. 
(x — 1)(x? + 2x +2) 
Solution For the factor x — 1 we write 
a 
x-1? 
and for (x? + 2x + 2)? (which does not factor further since x? + 2x +2 does 
not have real roots since b* - 4ac = 4—4-1-2 = —4 <0) we write 


At By | Age t By 
P+ 2x42 (x2 42x42) 
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We then set 
ay ms A,x+ B, A,x+ By _ x3 
XT x? 42x4+2 (x24 2x42) (x 1)(x? 42x42) 


and multiply by (x — 1)(x? + 2x + 2): 
a(x? + 2x +2) + (A,x + B(x — 1)(x? + 2x +2) 
+(Ax + B,)(x — 1) = x°. 
Setting x = 1 gives a,(25) = 1 or a, = 4. Expanding the left-hand side, we get: 
de (x4 + 4x3 + 8x? + Bx +4) + Ax + (A, + Bx? + Bx? 
—2A,x — 2B, + A,x? + (B, — A,)x — By = x’. 


Comparing coefficients: 


x4: £ +A, =0; . 
x: gt (A, + BY) =; 2 
x? £+B,+ A, =0; 2 
x: Js — 2A, + (B, — Az) = 9; ~ 
x= 1): $- 2B, — B,=0. " 
Thus 
Av=-4 (from equation (3)); 
B,=% (from equation (4)); 


A,=—-# (from equation (5)); 
B,= ~~ 8 (from equation (6)). 
At this stage you may check the algebra by substitution into equation (7). 
Algebraic errors are easy to make in integration by partial fractions. 
We have thus far established 
x Mp ase 
(x-l(x?+2x42) 2 


“ —30x — 40 
xT x + 2x42 (x? + 2x +2)" 


We compute the integrals of the first two terms as follows: 


if L_. dx =Injx-1/+C 
x-1 


if Xt 22 ay dx = f 14D a 
x*+2x4+2 x7 +2x4+2 


2x +2 dx 
= dx + 23 | ——=—— 
Ba he riceen 2749x +2 cm 


5 Injx? + 2x +2| +23 


aa +1 


— Fin|x? + 2x +2) + 23tan“(x + 1) + C. 
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473 


Finally, for the last term, we rearrange the numerator to make the derivative 


of the quadratic polynomial in the denominator appear: 


eee de eae — 15(2x + 2) — ae 


(x? +2x +2) (x: +2x +2) 


9 ee oe f 1 
(x? + 2x + 2) [(e + 1? 


dx. 


+1] 


Let x + 1 = tan, so dx = sec’@ dO and (x + 1)° + 1 =sec’#. Then 


1 = 9d0 _ 
J [+1 + ak aa “sect = { cos’9 dp 


— (1+cos26 »_ 6, sin20 
= f ST gp8e8 w= F + Be aC 


= Stan” "(x +1) + sin8 cosd +C 


J 2 
ee x+] = 1 tan- latij+t. —ttl +s¢ 
A 2 2 (x+1P +1 


1 


Figure 10.2.1. Geometry of : ; 
the substitution Adding the results obtained above, we find 


x+1 =tané. a 
(——_—>—— dx 
(x - 1)(x? + 2x + 2) 


= 1 [ints - I] - 5 n(x? + 2x +2) +23 tan7'(x +1) 


(see Fig. 10.2.1). 


25 
‘Pee Ca |e 
x +I2x+2 x? +2x+2 
barges ewe cee + 18tan—"(x + 1) + —W0=35*_ lacy 
25 pe + ox +2 x7 + 2x +2 


Integrands with a single power (x — a)’ in the denominator may appear to 
require partial fractions but are actually easiest to evaluate using a simple 


substitution. 


x =H 2x1 gy. 


Example 7 Integrate if rs 
(x — 


Solution Let u=x—1so du= dx andx=u+1. Then 


3 ut+1jy+22(ut+1)+1 
re: +21 ge f { eee DS) iy 
(x — 1) : 


u 


_ f(w+3urt+5ut4 , 1 3 5 


5 


lI 
| 
eo 
— 
Ww 
GN 


+ + 
x-1 0 4x-1P 3(¢x- 1)? 
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Example 8 


Solution 


Example 9 


Solution 


Vitue 


Ze) 


Figure 10.2.2. With the 
substitution tan(x/2) = u, 


sin(x/2)=u/yl+u. 


To conclude this section, we present a couple of techniques in which an 
integrand is converted by a substitution into a rational function which can 
then be integrated by partial fractions. The first such technique, called the 
method of rationalizing substitutions, applies when an integrand involves a 
fractional power. The idea is to express the fractional power as an integer 
power of a new variable. 


(i+ xy? 


Eliminate the fractional power from f Ear 


To get rid of the fractional power, substitute u = (1 + x)!/3. Then v3 =1+ x 
and 3u* du = dx, so the integral becomes 


2 4 
> 3udu= f Su ae duly 
1+ 2(u? — 1) 2u- — 1 
After the rationalizing substitution as made, the method of partial functions 
can be used to evaluate the integral. (Evaluating the integral above is left as 
Exercise 24). 


Try the substitution u = 7/x?+4 in the integrals: 
y g 


(@) f x4 dx and (b) if 2x! dx 


We have u? = x? + 4 and 3u?du = 2x dx, so integral (a) becomes 


4 2 
[= F4 du= [Fux du, 

uo 2x 
from which we cannot eliminate x without introducing a new fractional 


power. However, (b) is 
2x", 30” dy = (3ux%du= 3_ 4) 
f x. oe du = { 3ux du= f3u(u 4)’ du 


(which can be evaluated as the integral of a polynomial). The reason the 
method works in case (b) lies in the special relation between the exponents of 
x inside and outside the radical (see Exercise 27). & 


The second general technique applies when the integrand is built up by 
rational operations from sin x and cos x (and hence from the other trigonomet- 
ric functions as well). The substitution u = tan(x/2) turns such an integrand 
into a rational function of u by virtue of the following trigonometric identities: 


‘ 2 
sinx = a ; (8) 
_ 2 
cosx = ae 2 : (9) 
and 
2d 
dx = — ra (10) 


To prove equation (8), use the addition formula 


sina = sin( $+ %) = 2sin(¥os{ 3) 


= u \ | |= ae (see Fig. 10.2.2). 


yl+u? yl+u? 
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Similarly we derive equation (9). Equation (10) holds since 
We De A 2{x 1 
Fe 7 95 5 tan (3)+ | 51 + u*) 
ax 
Example 10 Evaluate i a ere 


Solution Using equations (8), (9), and (10), we convert the integral to 


2du_. 1 - 2du — ( 2du 
l+u 24+[(1—w)/(1+u’)] 2+2u+1—-u? J 34+ 


which is rational in u. No partial fraction decomposition is necessary; 
the ‘substitution u = /3 tan@ converts the integral to 


: 2 
2 VB sec'dé 2 (y= 28 4c 
34+ 3tan 3 rel 


(using the identity 1 + tan’@ = sec’#). Writing the answer in terms of x, we get 


2 tan-'(-) +C= 2 tan~'( 4 tan) +C 


BB \Bl Be Ve? 


for our final answer. A 


Rational Expressions in sinx and cosx 


If f(x) is a rational expression in sinx and cosx, then substitute 
u = tan(x/2). Using equations (8), (9), and (10), transform {f(x)dx into 
the integral of a rational function of u to which the method of partial 
fractions can be applied. 


Example 11 Find f */4 600 dO. 
0 


Solution First we find {sec@d@ = {[d6/cos@]. We use equations (9) and (10) (with x 
replaced by @) to get 


d)_fltw 2dv _4(_du 
cos @ l-uw? 1+ 1—- uv? 


=((j5+ pty) due In| + u| — In| ~ u| + € 


1 + tan(@/2) 
T— tan(/2) | * 


= In| pH [+= In 
l-u 


(Compare this procedure with the method we used to find fsec@d@ in 
Example 6(b), Section 10.1.) Finally, 


] w0.881. 4 


a/4 


1 + tan(@/2) 


a/4 a 
i sc =I Tota Ty tan(8/2) 


1 + tan(z/8) 
~ ( 1 — tan(7/8) 


1 + tan(7/8) 
= to 1 — tan(z/8) Se 


0 
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reece I EE TS BO TTT LET OE 


Exercises for Section 10.2 


Evaluate the integrals in Exercises 1-12 using the 
method of partial fractions. 


N 


> 


= 


] 
Joaawir® 
4 3 
{2 +2x a3 ae 
(x —4) 
4 


. {3 & 
0 (x? +1) 


[et dx 


x? +] 
2 
SS dx. 
(x — 2)(x? + 2x +2) 


f dx 
(x — 2)(x? + 3x + 1) 


3 
i tl ge 
2 x3] 


1 dx 
8. 
. 8xP +1 


12. 


fan ® 
x4 + 2x? —3 


: 
i x+2 de 
xo +2x7 +x 


ee COS x ax 


/6 sinx + sin*x 
i ja (sec’x + 1)sec*x dx 
0 


1 + tan*x 


Evaluate the integrals in Exercises 13-16 using a 
rationalizing substitution. 


13. 


15. 


ia 
fi* BM 


fe +1 dx 16. fx ¥x? +1 dx 


Evaluate the integrals in Exercises 17-20. 


17. 
19. 


21. 


22. 


23. 


*24, 
25. 
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dx dx 

J 1 + sinx 1: Gers: 
fe a6 20. (7/2 do 

o | «it+tand " Jn/4 1— cos 
Find the volume of the solid obtained by revolv- 
ing the region under the graph of the function 
y=1/[(1 — x)(1 — 2x)] on [5, 6] about the y axis. 
Find the center of mass of the region under the 
graph of 1/(x? + 4) on [1, 3]. 

1+x)? 
aia aes 
Evaluate the integral in Example 8. 
A chemical reaction problem leads to the follow- 
ing equation: 


dx 
en =| at a : 
if (80 — x)(60 — x) 7. k = constant. 


In this formula, x(7) is the number of kilograms 


Evaluate 


of reaction product present after ¢ minutes, start- 

ing with 80 kilograms and 60 kilograms of two 

reacting substances which obey the law of mass 

action. 

(a) Integrate to get a logarithmic formula in- 
volving x and ¢ (x = 0 when ¢ = 0). 

(b) Convert the answer to an exponential for- 
mula for x (assume x < 60). 

(c) How much reaction product is present after 
15 minutes, assuming x = 20 when t = 10? 


26. Partial fractions appear in electrical engineering 


as a convenient means of analyzing and describ- 
ing circuit responses to applied voltages. By 
means of the Laplace transform, circuit re- 
sponses are associated with rational funcitons. 
Partial fraction methods are used to decompose 
these rational functions to elementary quotients, 
which are recognizable to engineers as arising 
from standard kinds of circuit responses. For 
example, from 


s+l 
(s + 2)(s? + 1)(s? + 4) 


A Bs+C , Dst+2E 
st2  s?4+] s?+4 


an engineer can easily see that this rational func- 
tion represents the response 

Ae~* + Boost + Csint + Dcos2t+ Esin2t. 
Find the constants A, B,C, D, E. 


*27. (a) Try evaluating [((x"+ b)y?/4x" dx, where m, 


Pp, q, and r are integers and b is a constant by the 
substitution u = (x + b)!/4, 

(b) Show that the integral in (a) becomes the 
integral of a rational function of u when the 
number r— m+ 1 is evenly divisible by m. 


*28. Any rational function which has the form 


p(x) /(x — a)"(x — b)", where deg p< m+n, 
can be integrated in the following way: 
(i) Write 
p(x) _ 7), 7) 
(x a)"(x~ by" (x a)" (x) 


where degq < m and degr < n. 

(ii) Integrate each term, using the substitutions 
u=x—aandv=x-—b. 
(a) Use this procedure to find 


f dx : 
(x — 2)7°(x - 39 


(b) Find the same integral by the ordinary 
partial fraction method. 

(c) Compare answers and the efficiency of 
the two methods. 
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Figure 10.3.1. An 
“infinitesimal segment” of 
the graph of f. 


10.3 Arc Length and Surface Area 477 


Surface Area 


Integration can be used to find the length of graphs in the plane and the area of 
surfaces of revolution. 


In Sections 4.6, 9.1, and 9.2, we developed formulas for areas under and 
between graphs and for volumes of solids of revolution. In this section we 
continue applying integration to geometry and obtain formulas for lengths 
and areas. 


The length of a piece of curve in the plane is sometimes called the arc 
length of the curve. As we did with areas and volumes, we assume that the 
length exists and will try to express it as an integral. For now, we confine our 
attention to curves which are graphs of functions; general curves are consid- 
ered in the next section. 

We shall begin with an argument involving infinitesimals to derive the 
formula for arc length. Following this, a different derivation will be given 
using step functions. The second method is the “honest” one, but it is also 
more technical. 

We consider a curve that is a graph y = f(x) from x = a to x = b, as in 
Fig. 10.3.1. The curve may be thought of as being composed of infinitely 


many infinitesimally short segments. By the theorem of Pythagoras, the length 


ds of each segment is equal to ydx?+ dy. But dy/dx = f'(x), so dy= 
f'(x)dx and ds = ax? + [ f(x) Pax? = Vi + [fey] dx. To get the total 


length, we add up all the infinitesimal lengths: aig ds = i Pa +] feo} dx. 


Length of Curves 


Suppose that the function f is continuous on [a,b], and that the deriva- 
tive f’ exists and is continuous (except possibly at finitely many points) 


on [a,b]. Then the length of the graph of f on [a, d] is: 


L= {yl +[ f(xy] ax. (1) 


Let us check that formula (1) gives the right result for the length of an are of a 
circle. 
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Example 1 Use integration to find the length of the graph of f(x) =y1— x? on [0,8], 
where 0 < b < 1. Then find the length geometrically and compare the results. 


Solution By formula (1), the length is fv + [f(x] dx, where f(x) =y1 — x. We 


have 
a 2 
PG) = > [fe]= ais 1+[ f(x] = a : 
Hence 


Figure 10.3.2. The length of 
the arc PQ is 9 = sin™ ‘b. 


by the arc whose length we are computing. By the definition of radian 
measure, the length of the arc is equal to the angle 9 = sin '(b), which agrees 
with our calculation by. means of the integral. A 

Example 2 Find the length of the graph of f(x) = (x — 1)°/? +2 on [1,2]. 


Solution We are given f(x) =(x — 1)°/7+2 on [1,2]. Since f’(x) =3(x — 1)'”, the 
length of the graph is 


Bee yi Gee 
Tal u/“du (where u = 9x — 5) 
= 1(137/?- 8) 2144. 


Due to the square root, the integral in formula (1) is often difficult or even 
impossible to evaluate by elementary means. Of course, we can always 
approximate the result numerically (see Section 11.5 for specific examples). 
The following example shows how a simple-looking function can lead to a 
complicated integral for arc length. 

Example 3 Find the length of the parabola y = x” from x =0 tox =1. 


Solution We substitute f(x) = x? and f’(x) = 2x into formula (1): 


L= {yi + (2x)? dx=2 f(A) + x? dx. 


Copyright 1985 Springer-Verlag. All rights reserved. 


10.3 Arc Length and Surface Area 479 


Now substitute x = }tan@ and y(1/2y + x? =1secd: 
1 1 1 
f v4) + x? dx= {( 5 sec )( a sec’d dd ) air fsec%9 ao. 


We evaluate the integral of sec*@ using the following trickery’: 
f sec*O d0= i sec 6 sec’O dO = f sec O(tan@ + 1) d 
= if sec 6 tan’0 dO + f sec 0 dO 
= f (seca tan @ )tan 8 dO + In|sec@ + tan |. 
(see Example 10, Section 10.2.) Now integrate by parts: 
f (sec tan @ )tan 0 d0= i < (sec@ )tan 8 dé 


= sec@tand — [sec Osec’O dO 


= sec Otan 6 — f sec" dé. 


Substituting this formula into the last expression for {sec’# dO gives 


fsec’o d= sec #tan 8 — fasecto dO + In|sec @ + tan 4]; 
so 


[sect d= 5 (sec tan 8 + In|sec@ + tan6|) + C. 


Since 2x = tan@ and sec# =2- (1/2) +x? =y1+4x?, we can express the 


integral {sec°6 dO in terms of x as 
xyl + 4x? + 1Inj2x +y14+4x?|4C. 


[One may also evaluate the integral { Gy + x? dx using integral formula 
(43) from the endpapers.] Substitution into the formula for L gives 


L=}(xy1 + 4x? + fIn]2x + V1 + 4x? [\Ip 
=1 [5 + 41n(2 +15) = 1.479. & 


Example 4 Express the length of the graph of f(x) =y1 — k*x* on [0,5] as an integral. 
Solution We get 


' a ; 5 1+ (k* ~ k*)x? 
I@)=~ ee so ylt[f(xs] = ear aT 


3 We can also write 


seco do= ( £29 ga_ ( £089 _ y_ ¢ __du (u=sin@). 
: J cos’ J (1 sin’) i dQ — wy 


The last integral may now be evaluated by partial fractions. 
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al fc 1+ (k= kx? 
dx. 
_ kx 2 


It turns out that the antiderivative 


1+ (k* — k?)x? 
dx 
1 — k2x? 


cannot be expressed (unless k? = 0 or 1) in terms of algebraic, trigonometric, 
or exponential functions. It is a new kind of function called an elliptic 
function. (See Review Exercises 85 and 92 for more examples of such 
functions.) A 


Thus, 


We now turn to the derivation of formula (1) using step functions. 

Our first principle for arc length is that the length of a straight line 
segment is equal to the distance between its endpoints. Thus, if f(x) = mx + q¢ 
on [a,b], the endpoints (see Fig. 10.3.3) of the graph are (a,ma + q) and 


(b,mb + q) 


Figure 10.3.3. The length of 
the dark segment is 


(b — ajyl + m? , where m 


is the slope. 


(b, mb + q), and the distance between them is 


y(a— bP +[(ma + q) — (mb + q)| = V a—b)+m(a—- by 


=(b-—a)yl+ mm. 
(Since a < b, the square root of (a — b)’ is b — a.) 
Our strategy, as in Chapter 9, will be to interpret the arc length for a 
simple curve as an integral and then use the same formula for general curves. 
In the case of the straight line segment, f(x) = mx + g, whose length between 


x =aand x = b is (b— a)y1 + m’, we can interpret m as the derivative f(x), 
so that 


Length = (b — a)/1+ m? = ("V1 +[ f(x) f° dx. 
) PVvitlre)] 


Since the formula for the length is an integral of f’, rather than of f, it is 
natural to look next at the functions for which f’ is a step function. If f’ is 
constant on an interval, f is linear on that interval; thus the functions with 
which we will be dealing are the piecewise linear (also called ramp, or 
polygonal) functions. 

To obtain a piecewise Lines function, we choose a partition of the 
interval [a,b], say, (x9,x,,...,%,) and specify the values (yo, ¥j,+-+>¥,) Of 
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Figure 10.3.4. The graph of 
a piecewise linear function. 


Example 5 


Solution 
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the function f at these points. For each i= 1,2,...,n, we then connect the 
point (x;_;, ¥;_;) to the point (x,, y,) by a straight line segment (see Fig. 
10.3.4). 


y 


(a, Ya) (5, Ys) 


The function f(x) is differentiable on each of the intervals (x,_,,x;,), 
where its derivative is constant and equal to the slope (y, — y;_,)/(x; — %;_))- 


Thus the function 1 +[ f(xy is a step function [a,b], with value 


k, = 14 (oe Ji 7 Ji-1 ) 
Xj Xj-4 
on (x;_,,;).4 Therefore, 


{vy + [fia] dx= y k,Ax; 


-> (4 — 4+ Orda? - 


Note that the ith term in this sum, (x; — x;_,)’ + (¥; — y;-1)*» is just the 
length of the segment of the graph of f between (x;_,, y;_,) and (x;, y,). 
Now we invoke a second principle of arc length: if n curves are placed 
end to end, the length of the total curve is the sum of the lengths of the pieces. 
Using this principle, we see that the preceding sum is just the length of the 
graph of f on [a,b]. So we have now shown, for piecewise linear functions, that 


the length of the graph of f on [a, 6] equals the integral fyi + [Peo] dx. 


Let the graph of f consist of straight line segments joining (1,0) to (2,1) to 
(3,3) to (4,1). Verify that the length of the graph, as computed directly, 


is given by the formula it yl +[ [fe] > dx. 
a 


The graph is sketched in Fig. 10.3.5. The length is 


dj+dy+d. =yl+P +yl+2? +y14+(-27 =\2 425. 


4 Actually, yl +[ for is not defined at the points x9,x,,...,x,, but this does not matter 


when we take its integral, since the integral is not affected by changing the value of the integrand 
at isolated points. 
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Figure 10.3.5, The length of 


this graph is d; + d, + d3. 


Figure 10.3.6. The 
boundary of the solid of 
revolution S' consists of the 
surface of revolution >) 
obtained by revolving the 
graph, together with two 
disks. 


On the other hand, 
1 on (1,2) 
f(o= 2 on (2,3) 
—2 on (3,4) 


(and is not defined at x = 1,2,3,4). Thus, by the definition of the integral of a 
step function (see Section 4.3), 


fvitlror d= (+17) 14 (142) 14] yi + (-2) | 
=2 + 2/5 


which agrees with the preceding answer. A 


Justifying the passage from step functions to general functions is more 
complicated than in the case of area, since we cannot, in any straightforward 
way, squeeze a general curve between polygons as far as length is concerned. 
Nevertheless, it is plausible that any reasonable graph can be approximated by 
a piecewise linear function, so formula (1) should carry over. These consider- 
ations lead to the technical conditions stated in conjunction with formula (1). 


If we revolve the region R under the graph of f(x) (assumed non- 
negative) on [a,b], about the x axis, we obtain a solid of revolution S. In 
Section 9.1 we saw how to express the volume of such a solid as an integral. 
Suppose now that instead of revolving the region, we revolve the graph 
y = f(x) itself. We obtain a curved surface 5), called a surface of revolution, 
which forms part of the boundary of S. (The remainder of the boundary 
consists of the disks at the ends of the solid, which have radii f(a) and f(5); 
see Fig. 10.3.6.) Our next goal is to obtain a formula for the area of the surface 
S\. Again we give the argument using infinitesimals first. 


2 (surface) 


Revolve 


Disks 


Referring to Figure 10.3.7, we may think of a smooth surface of revolu- 
tion as being composed of infinitely many infinitesimal bands, as in Fig. 
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Figure 10.3.7. The surface 
of revolution may be 
considered as composed of 
infinitely many infinites- 
imal frustums. 


Example 6 


Solution 


Figure 10.3.8. Bands of 
equal width have equal 
area. 
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ye = Vdx? + dy? Area = 2af(x) Vdx? + dy? 


Revolve 


10.3.7. The area of each band is equal to its circumference 27f(x) times its 
width ds = ydx? + dy’ , so the total area is 


[2nf(xyax? + ay? = f “omf(x)V1+[ fo] ax 


since dy = f’(x) dx. 


Area of a Surface of Revolution about the x Axis 


The area of the surface obtained by revolving the graph of f(x) (> 0) on 
[a, b] about the x axis is 


A =2* [Fey +f] tens fy! + (ey dx. (2) 


We now check that formula (2) gives the correct area for a sphere. 


Find the area of the spherical surface of radius r obtained by revolving the 
graph of y = yr? — x? on [—r,r] about the x axis. 
As in Example 1, we have y/1 + ireor = r/\r? — x, so the area is 


if Qar2 — x? ——2— dx=2ar (" dx=2ar-2r = 4a? 


—-r ir 4 x2 
which is the usual value for the area of a sphere. & 


If, instead of the entire sphere, we take the band obtained by restricting x to 
[a,b] (-r<a<b</n), the area is 2a fer dx =2ar(b — a). Thus the area 
obtained by slicing a sphere by two parallel planes and taking the middle 
piece is equal to 2ar times the distance between the planes, regardless of 
where the two planes are located (see Fig. 10.3.8). Why-doesn’t the “longer” 
band around the middle have more area? 


As with arc length, the factor 1/1 +[ fio) in the integrand sometimes 
makes it impossible to evaluate the surface area integrals by any means other 
than numerical methods (see Section 11.5). To get a problem which can be 
solved, we must choose f carefully. 


Copyright 1985 Springer-Verlag. All rights reserved. 


484 Chapter 10 Further Techniques and Applications of Integration 


Example 7 Find the area of the surface obtained by revolving the graph of x> on [0, 1] 
about the x axis. 


Solution We find that f(x) = 3x? and i+[ f(x) } =vi 4 9x4, so 
A= an {YI + 9x4 Pdx= z Mi +9udu (u=x*, du=4x° dx) 
0 0 
18 fo + v)/"dv (u ov, du 9 do) 


aon 3/2 age 3/2 1\ ~~ 
ig | 3+) I (10°? — 1) 3.56. 


By a method similar to that for deriving equation (2), we can derive a formula 
for the area obtained by revolving the graph y = f(x) about the y axis for 
a<x < b. Referring to Figure 10.3.9, the area of the shaded band is 


Width x Circumference = ds - 27x = 2axydx* + dy” 


Thus the surface area is [anxy| + [roy dx. 


Figure 10.3.9. Rotating 
y = f(x) about the y axis. 


Area of a Surface of Revolution about the y Axis 


The area of the surface obtained by revolving the graph of f(x) (> 0) on 
[a,b] about the y axis is 


A= 2n {xy +[ f(x) ax. (3) 


Example 8 Find the area of the surface obtained by revolving the graph y = x” about the 
y axis for 1 < x <2, 


Solution If f(x) = x?, f(x) =2x and y1+[ f(x) ]? =V1+ 4x2. Then 


A= 2a {x 1+ 4x? dx= opal? a (u = 14 4x7, du = 8x dx) 
1 5 


17 


-3(309) 


(179/? — 53/?) wz 30.85. & 


cll 
6 
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Finally we sketch how one derives formula (2) using step functions. The 
derivation of formula (3) is similar (see Exercise 41). 

If f(x) =k, a constant, the surface is a cylinder of radius k and height 
b — a. Unrolling the cylinder, we obtain a rectangle with dimensions 27k and 
b — a (see Fig. 10.3.10), whose area is 27k(b — a), so we can say that the area 
of the cylinder is 27k(b — a). 


Circumference 
2ak 
Revolve 
Radius 
k 
Cut here 
and unroll Height b — a 
Figure 10.3.10. The area of 
the shaded cylinder is 
Qak(b — a). | -a—+ 


Next we look at the case where f(x) = mx + q, a linear function. The 
surface of revolution, as shown in Fig. 10.3.11, is a frustum of a cone—that is, 
the surface obtained from a right circular cone by cutting it with two planes 
perpendicular to the axis. To find the area of this surface, we may slit the 
frustum along a line and unroll it into the plane, as in Fig. 10.3.12, obtaining a 
circular sector of radius r and angle @ with a concentric sector of radius r — s 
removed. By the definition of radian measure, we have 6r = 2ar, and @(r — s) 
=2ar,, so 0s =2n(r,— 11), or 8 =2n[(r,—1r,)/s]; from this we find that 
r=r,s/(r, — r)). The area of the figure is 


Fi 10.3.11. A frust : 

ee sale = [ ar? —a(r- s)| = Q [e =(r = 2rs+ s*) | = § rs — 5’) 
_ = 8 Ve Dp Ee ei 
= As(r 5) 27(r, rol ara) 


= 2ns(r, - 2) = m8(r, + ry). 


Figure 10.3.12. The area of 
the frustum, found by 
cutting and unrolling it, is 
ms(ry + Fr). 
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(Notice that the proof breaks down in the case r, = r, = k, a cylinder, since r 
is then “infinite.” Nevertheless, the resulting formula 27ks for the area is still 
correct!) 

We now wish to express ws(r, + r,) as an integral involving the function 


f(x) = mx + q. We have r; = ma + q, r,= mb + q, and s=/1 + m?(b— a) 
(see Fig. 10.3.3), so the area is 


amyl +m? (b— a)| m(b +a) +2q]| 
= my1+ m? [m(b? — a) + 2q(b — a) 
=2ay1 + m? [mee +q(b- a)| 
b 


2 
=2ay1+ m? (my +4) : 


a 


Since m(x?/2) + qx is the antiderivative of mx + q, we have 
b 


alt + me (ma +x) 
= dn {1 + m? (mx + g)dx 
= 2x f"] yl + f(xy |fe dx, 


so we have succeeded in expressing the surface area as an integral. 

Now we are ready to work with general surfaces. If f(x) is piecewise linear 
on [a,b], the surface obtained is a “conoid,” produced by pasting together a 
finite sequence of frustums of cones, as in Fig. 10.3.13. 


Figure 10.3.13. The surface Revolve 


obtained by revolving the 
graph of a piecewise linear 
function is a “conoid” 
consisting of several 
frustums pasted together. 


The area of the conoid is the sum of the areas of the component frus- 
tums. Since. the area of each frustum is given by the integral of the func- 


tion 21 +[ oo) f(x) over the appropriate interval, the additivity of the 
integral implies that the area of the conoid is given by the same formula: 


A= anf f(x)yl +[ f(x) ax. 


We now assert, as we did for arc length, that this formula is true for general 
functions f. [To do this rigorously, we would need a precise definition of 
surface area, which is rather complicated to give (much more complicated, 
even, than for arc length).] 


Copyright 1985. Springer-Verlag. All rights reserved. 


10.3 Arc Length and Surface Area 487 


Example 9 The polygonal line joining the points (2,0), (4, 4), (7,5), and (8, 3) is revolved 
about the x axis. Find the area of the resulting surface of revolution. 


Solution The function f whose graph is the given polygon is 

2(x — 2), 2<x<4, 

f(x) =49(% -4 +4 4<x<7, 
oa ial Oe aE T<x<8 

Then we have 

2, 2<x <4, 

(x) =43> PS 
=2, 7T<x<8 


Thus, A = 2n { * f(xy l + f(xy dx 
= 25] [revi + f(xy dx + [Fy + f(xy dx 
+ Psy + f(xy ax| 


m2e{ [‘[e—mMIFH ae ("[5 0-4) +4] 1+ y dx 


+ f[-%x- 14+ 5)1+4 ax} 


Using {(x — a)dx = 4(x — a)’ + C, we find 


7 8 


A = 2n4¥5 | (x — 2)’] 


4 Dl e444] 


2 


+75 [-(x- 7) + 5x] 


= 2n(4V5 + 2 10 es 45) 201.8. A 


Exercises for Section 10.3 


1. Find the length of the graph of the function 
f(x) = x4/8 + 1/4x? on [1,3]. 

2. Find the length of the graph of the function 
f(x) = (x4 -— 12x + 3)/6x on [2, 4]. 

3. Find the length of the graph of the function 
y =[x3 + 3/x)]/6 on 1 < x <3. 

4. Find the length of the graph of the function 
y =yx (4x — 3)/6 onl <x <9. 

5. Express the length of the graph of x” on [a,b] 
as an integral. (Do not evaluate.) 

6. Express the length of the graph of f(x) = sin x 
on [0,27] as an integral. (Do not evaluate.) 

7. Express the length of the graph of f(x) = 
xcosx on [0,1] as an integral. (Do not evalu- 
ate.) 

8. Express the length of the graph y=e™* on 
{—1, 1] as an integral. (Do not evaluate.) 

In Exercises 9-12, let the graph of f consist of straight 
line segments joining the given points. Verify that the 


length of the graph as computed directly is equal to that 
given by the arc length formula. 
9. (0,0) to (1,2) to (2, 1) to (5,0). 
10. (1, 1) to (2,2) to 3,0). 
11. (—1, —1) to (0, 1) to (1, 2) to (2, ~2). 
12. (—2,2) to (—1, —3) to @, 1). 
Find the area of the surfaces obtained by revolving the 
curves in Exercises 13-20. 
13. The graph of yx + 1 on [0,2] about the x axis. 
14. The graph of y =[x?+(3/x)]/6, 1<x <3 
about the x axis. 
15. The graph of y = yx (4x — 3)/6, 1 < x < 9 about 
the x axis. 
16. The graph of e* on [0,1] about the x axis. 
17. The graph of y=cosx on [—2/2,7/2] about 
the x axis. 
18. The parabola y = yx on [4,5] about the x axis. 


19. The graph of x!/? on [1,3] about the y axis. 
20. The graph of y =Inx on [2,3] about the y axis. 
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In Exercises 21-24, the polygon joining the given points 
is revolved about the x axis. Find the area of the 
resulting surface of revolution. 

21. (0,0) to (1, 1) to (2, 0). 

22. (1,0) to (3,2) to (4,0). 

23. (2,1) to (3,2) to (4, 1) to (5, 3). 

24. (4,0) to (5,2) to (6, 1) to (8, 0). 


25. Find the length of the graph of a(x + b)/* +c 
on [0, 1], where a, b, and c are constants. What is 
the effect of changing the value of c? 

26. Find the length of the graph of y = x? on [0,5]. 

f§27. Express the length of the graph of f(x) = 2x? on 

[-1,2] as an integral. Evaluate numerically to 
within 1.0 by finding upper and lower sums. 
Compare your results with a string-and-ruler 
measurement. 

28. Find the length, accurate to within 1 centimeter, 
of the curve in Fig. 10.3.14. 


Figure 10.3.14. Find the PRA Gee 
length of this curve. 
For each of the functions and intervals in Exercises 
29-32, express as an integral: (a) the length of the 
curve; (b) the area of the surface obtained by revolving 
the curve about the x axis. (Do not evaluate the inte- 
grals.) 

29. tanx + 2x on [0,7/2] 

30. x3 + 2x — 1 on [1,3] 

31. 1/x + x on [1,2] 

32. e* + x? on [0, 1] 


933. Find the area, accurate to within 5 square centi- 
meters, of the surface obtained by revolving the 
curve in Fig. 10.3.15 around the x axis. 


y 
Figure 10.3.15. Find the Pe 
area of the surface obtained Revels 
by revolving this curve. x 


34. Use upper and lower sums to find the area, 
accurate to within 1 unit, of the surface obtained 
by revolving the graph of x* on [0, 1] about the x 
axis. 
35. Prove that the length of the graph of f(x)= 
cos(/3 x) on [0,27] is less than or equal to 47. 
36. Suppose that f(x) > g(x) for all x in [a,b]. Does 
this imply that the length of the graph of f on 
[2,6] is greater than or equal to that for g? 
Justify your answer by a proof or an example. 
+937. Show that the length of the graph of sinx on 
[0.1, 1] is less than the length of the graph of 
1+ x* on [0.1, 1]. 
*38. Suppose that the function f on [a,b] has an 
inverse function g defined on [a, 8]. Assume 
thatO<a<band0<a< 8B. 
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(a) Find a formula, in terms of f, for the area of 
the surface obtained by revolving the graph 
of g on [a, 8] about the x axis. 

(b) Show that this formula is consistent with the 
one in formula (3) for the area of the surface 
obtained by revolving the graph of f on 
[a,b] about the y axis. 

*39, Write an integral representing the area of the 
surface obtained by revolving the graph of 
1/(1 + x?) about the x axis. Do not evaluate the 
integral, but show that it is less than 2/5 7? 
no matter how long an interval is taken. 

* 40. Craftsman Cabinet Company was preparing a 
bid on a job that required epoxy coating of 
several tank interiors. The tanks were con- 
structed from steel cylinders C feet in circumfer- 
ence and height H feet, with spherical steel caps 
welded to each end:(see Fig. 10.3.16). Specifica- 
tions required a }-inch coating. The 20-year-old 
estimator quickly figured the cylindrical part as 
HC square feet. For the spherical cap he 
stretched a tape measure over the cap to obtain 


S ft. 
Ss 
DX c/n | 
RY R 

Figure 10.3.16. A cross 20 # 
section of a tank requiring 
an epoxy coating on its 
interior. ened 


(a) Write equations which canbe used to find 
the surface asea of the stezl cap ta terms of 
S and C. [Hint: Revolve y= R?— x? 
about the y axis, 0 < x < C/2z.] 

(b) Write equations for finding the surface 
eaten of the tanle tn terms of SC, and H. 

(c) Determine the cost for six tanks with 
H=16 feet, C = 37.7 feet, S = 13.2 feet, 
given that the coating costs $2.10 per square 
foot. 

*41. (a) Calculate the area of the frustum shown in 
Fig. 10.3.17 using geometry alone. (b) Derive 
formula (3) using step functions. 


Figure 10.3.17. A line 
segment revolved around 
the y axis becomes a 
frustum of a cone. 


. All rights reserved. 


10.4 


Example 1 


Solution 


Figure 10.4.1. The point 
(cos t, sin ) moves in a 
circle. 
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Parametric Curves 


Arc lengths may be found by integral calculus for curves which are not graphs of 
functions. 


We begin this section with a study of the differential calculus of parametric 
curves, a topic which was introduced in Section 2.4. The arc length of a 
parametric curve is then expressed as an integral. 


Recall from Section 2.4 that a parametric curve in the xy plane is specified 
by a pair of functions: x = f(t), y = g(2). The variable #, called the parameter 
of the curve, may be thought of as time; the pair (f(4), g(t)) then describes the 
path in the plane of a moving point. Many physical situations, such as the 
motion of the Earth about the sun and a car moving on a twisting highway, 
can be conveniently idealized as parametric curves. 


(a) Describe the motion of the point (x, y) if x = cos¢ and y = sin¢, for ¢ in 
[0,27]. (b) Describe the motion of the point (¢, t?) for ¢ in (— 00, 00). 


(a) At t=0, the point is at (1,0). Since cos’t + sin’t = 1, the point (x, y) 
satisfies x? + y = 1, so it moves on the unit circle. As ¢ increases from zero, 
x = cost decreases and y = sin¢ increases, so the point moves in a counter- 
clockwise direction. Finally, since (cos(27), sin(27)) = (1,0), the point makes a 
full rotation after 27 units of time (see Fig. 10.4.1). 

(b) We have x° = ¢? = y, so the point is on the curve y = x°. As f increases so 
does x, and the point moves from left to right (see Fig. 10.4.2). A 


Figure 10.4.2. The motion 
of the point (t, t°). 


Example 1(b) illustrates a general fact: Any curve y = f(x) which is the graph 
of a function can be described parametrically: we set x =¢ and y = f(¢). 
However, parametric equations can describe curves which are not the graphs 
of functions, like the circle in Example 1(a). 
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The equations 
x=att+b, y=et+d 


describe a straight line. To show this, we eliminate the parameter t in the 
following way. If a #0, solve the first equation for ¢, getting t= (x — b)/a. 
Substituting this into the second equation gives y = c[(x — b)/a] + d; that is, 
y =(c/a)x + (ad — bc)/a, which is a straight line with slope c/a. If a = 0, 
we have x = b and y = ct + d. If c £0, then y takes all values as ¢ varies and 
b is fixed, so we have the vertical line x = 6 (which is not the graph of a 
function). If c = 0 as well as a= 0, then x = 6 and y = d, so the graph is a 
“stationary” point (b, d). 
Similarly, we can see that 


x= rcost+xy, yrrsintt+ yo 
describes a circle by writing 
X— xX ot - 
© =cost, 222 = sins. 
r 
Therefore, 


= 2 aon paw 
(—) +(—) = cost + sin’t = 1 


or (x — Xo)” + (y — yo)’ = 7’, which is the equation of a circle with radius r 
and center (x9, Yo). As ¢ varies from 0 to 27, the point (x, y) moves once 
around the circle. 


Parametric Equations of Lines and Circles 
Straight line 


x=at+b, —-ao<t< 0; 
y=ctt+d a and c not both zero; the line passes 
through (b,d) with slope c/a. 


Circle 
xX =Prcost+ Xo, 0<¢< 2a; 


y=rsint + yo, r > 0, r = radius, (Xo, Yo) = center. 


Other curves can be written conveniently in parametric form as well. For 
example, 4x? + 9y* = 1 (an ellipse) can be written as x = cost, y =4sint. As 


Figure 10.4.3. The t goes from 0 to 21, the point moves once around the ellipse (see Fig. 10.4.3). 
parametric curve General properties of ellipses are studied in Section 14.1. 
=tcost, y =4sinr The same geometric curve can often be represented parametrically in 
is an ellipse. more than one way. For example, the line x = at + b, y = ct + d can also be 
represented by 
x=t, yo by dae 
a a 
or by 
ere ct 4 ad — be 
ar a 


(If we used 7”, we would get only half of the line since ¢? > 0 for all 1.) 
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Example 2 


Solution 


(f(t), 28) 


Figure 10.4.4. If the forces 
constraining a particle to 
the curve (f(t), g(¢)) are 
removed at fg, then the 
particle will follow the 
tangent line at fg. 


Example 3 


Solution 
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In Section 2.4 we saw that the tangent line to a parametric curve 


(x, y) = (fC), gD) at the point (f(%), g(z)) has slope 


If f(t) = 0 and g’(tp) #0, the tangent line is vertical; if f’(to) and g’(to) are 
both zero, the tangent line is not defined. Since the tangent line passes through 
(f(%), g(t), We may write its equation in point-slope form: 


_ &'(to) 
fio) 


[x — f(to)] + (to). (1) 


Find the equation of the tangent line when ¢ = 1 for the curve x = 14 + 2yf, 
y = sin(t7). 


When t=1, x=3 and y=sina=0. Furthermore, dx/dt=4P+1/yt, 
which equals 5 when ¢ = 1; dy/dt = mcos(t), which equals — a when ¢ = 1. 
Thus the equation of the tangent line is, by formula (1), 


3a 


= —Z(x-3)+0 or yan Ext oe 


5 A 


If a curve is given parametrically, it is natural to express its tangent line 
parametrically as well. To do this, we transform equation (1) to the form 


Y ~ &(%o) es — f(t) 
&' (to) f'() 


We can set both sides of this equation equal to 1, obtaining 


x = Uf'(to) + f(t), =» = tg"(to) + 8 (to). (2) 


Equation (2) is the parametric equation for a line with slope g’(to)/f'(to) 
if f’(tp) # 0. If f’(to) = 0 but g’(to) # 0, equations (2) describe a vertical line. If 
f'(o) and g’(¢o) are both zero, equations (2) describe a stationary point. 

It is convenient to make one more transformation of equations (2), so 
that the tangent line passes through (x9, yo) at the same time fy as the curve, 
rather than at ¢ = 0. Substituting ¢ — 4, for ¢, we obtain the formulas 


x= f'(to)(t— to) + f(t), =» = B'(to)(t — f0) + 8 (40): (3) 


Notice that the functions in formulas (3) which define the tangent line to a 
curve are exactly the /inear approximations to the functions defining the curve 
itself. If we think of (x, y) = (f(d), g() as the position of a moving particle, 
then the tangent line at ¢) is the path which the particle would follow if, at 
time f, all constraining forces were suddenly removed and the particle were 
allowed to move freely in a straight line. (See Fig. 10.4.4.) 


A child is whirling an object on a string, letting out string at a constant rate, so 
that the object follows the path x = (1 + dcosz, y = (1 + “sine. 


(a) Sketch the path for 0 < ¢ < 4m. 
(b) At t= 4 the string breaks, so that the object follows its tangent line. 
Where is the object at t = 57? 


(a) By plotting some points and thinking of (x, y) as moving in an ever 
enlarging circle, we obtain the sketch in Fig. 10.4.5. 
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y (b) We differentiate: 


piste) fO= a = (1+ 2)(—sint) + cost, and 


g(= e = (1+ ‘cost + sine. 
When ¢) = 47, we have 
f(%) =(1 + 4z)cos4a =1+47, and g(t) =(1 + 4z)sin4z = 0, 
f(t) =(+47)-04+1=1, and g’(t))=(1+47)-14+0=1+4 47. 
Figure 10.4.5. The curve By formulas (3), the equations of the tangent line are 
1+ Acost,(1 + Asin £) f — = 
ee OA (oe psig) tor x=t-4a+(1+40),  y=(1+4n)(t— 4m) +0. 


When t=5z, the object, which is now following the tangent line, is at 
x=1+571671, y=(1+4)7 ~ 42.62. 4 


Tangents to Parametric Curves 


Let x = f(¢) and y = g(¢) be the parametric equations of a curve C. If f 
and g are differentiable at fy, and f’(¢g) and g’(fo) are not both zero, then 
the tangent line to C at f, is defined by the parameiric equations: 


x= f'(to)(t — fo) + f(to), Y= 8'(to(t — to) + 8(t0)- 


If f'(to) #0, this line has slope g’(to)/f’(to), and its equation can be 


written as 


5 BUN fs 
Jy f'(to) [ f(t) | 7 & (to): 


If f’(éo) = 0 and g’(¢p) 0, the line is vertical; its equation is 


x = f(t). 


Example 4 Consider the curve x = -—t,y=?. 


(a) Plot the points corresponding to t = —2, —1, — $,0,4, 1,2. 

(b) Using these points, together with the behavior of the functions 7? and 
t? — t, sketch the entire curve. 

(c) Find the slope of the tangent line at the points corresponding to t = 1 and 
t=-1. 

(d) Eliminate the parameter ¢ to obtain an equation in x and y for the curve. 


Solution (a) We begin by making a table: 


Al | ole | Vl 
Bl | ole | NIE 


These points are plotted in Fig. 10.4.6. The number next to each point is the 
corresponding value of ¢. Notice that the point (0,1) occurs for t= —1 and 
t=1. 

(b) We plot x and y against ¢ in Fig. 10.4.7. From the graph of x against 1, we 
conclude that as ¢ goes from — oo to oo, the point comes in from the left, 
reverses direction for a while, and then goes out to the right. From the graph 
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Figure 10.4.6. Some points 
on the curve (t? — ¢, 27). 


Figure 10.4.8. The 
parametric curve 
(2 — 1,2°). 


Example 5 


Solution 


Figure 10.4.9. The curve 
(2°, t?) has a cusp at the 
origin. 
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Figure 10.4.7. The graphs 
of x and y plotted 
separately against ¢. 


of y against 7, we see that the point descends for ¢ < 0, reaches the bottom at 
y = 0 when ¢ = 0, and then ascends for ¢ > 0. Putting this information together 
with the points we have plotted, we sketch the curve in Fig. 10.4.8. 


Tangent line at Tangent line at 
t=-] t=] 


(c) The slope of the tangent line at time ¢ is 
dy _ dy/at 2t 


dx dx/dt 32—1° 


When ¢ = —1, the slope is —1; when ¢ = 1, the slope is 1. (See Fig. 10.4.8.) 


(d) We can eliminate ¢ by solving the second equation for ¢ to get 
t= +/y and substituting in the first to get x = +(y*/? — y'/”). To obtain an 
equation without fractional powers, we square both sides. The result is 
x? = y(y — 1), or x? = y? — 2y? + y. In this form, it is not so easy to predict 
the behavior of the curve, particularly at the “double point” (0,1). A 


(a) Sketch the curve x = 2°, y = t?. (b) Find the equation of the tangent line at 
t= 1. (c) What happens at t = 0? 


(a) Eliminating the parameter 1, we have y = x?/?. The graph has a cusp at the 
origin, as in Fig. 10.4.9. (Cusps were discussed in Section 3.4.) 

(b) When t= 1, we have x= =1, y=? =1, dx/dt =31 =3, and dy/dt 
= 2t = 2, so the tangent line is given by 


x=3(¢-1) 41, y=At-1)+l. 


It has slope 3. (You can also see this by differentiating y = x°/3 and setting 
x = 1.) 

(c) When t = 0, we have dx /dt = 0 and dy/dt = 0, so the tangent line is not 
defined. A 
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Example 6 Consider the curve x = cos3¢, y = sint. Find the points where the tangent is 
horizontal and those where it is vertical. Use this information to sketch the 
curve. 


Solution The tangent line is vertical when dx /dt = 0 and horizontal when dy/dt = 0. 
(If both are zero, there is no tangent line.) 

We have dx /dt = —3sin 31, which is zero when ¢ = 0,7 /3, 27/3, 7,40 /3, 

5a /3 (the curve repeats itself when ¢ reaches 277); dy/dt = cost, which is zero 
when t = 7/2 or 37/2. We make a table: 


3a 
2 
0 


a 
|= 
[= 
| 

[= 


vert hor vert vert vert hor vert 


Using the fact that \3 /2 0.866, we sketch this information in Fig. 10.4.10. 
Connecting these points in the proper order with a smooth curve, we obtain 
Fig. 10.4.11. This curve is an example of a Lissajous figure (see Review 
Exercise 93 and 94 at the end of this chapter). A 


Figure 10.4.10. Points on Figure 10.4.11. The curve 
the curve (cos 37, sin ¢) with (cos 3, sin f) is an example 
horizontal and vertical of a Lissajous figure 


tangent. 


What is the length of the curve given by (x, y) = (f(), g(d) for a < t < b? To 
get a formula in terms of f and g, we begin by considering the case in which 
the point (f(2), g(4)) moves along the graph of a function y = A(x); that is, 


g(t) = h(f(d). 
If f(a) = a and f(b) = B, the length of the curve is {*yi + [r(x] dx 


by formula (1) of Section 10.3. If we change variables from x to ¢ in this 
integral, we have dx = f’(1)dt, so the length is 


ir 1+[A(fO)] fae. 


To eliminate the function A from this formula, we may apply the chain rule to 
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Figure 10.4.12. Finding the 
length of a parametric 
curve. 


Example 7 


Solution 


Example 8 


Solution 
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g(t) = AC f()), getting g'(2) = A’ f() - f’(. Solving for A’(f() and substitut- 
ing in the integral gives 


b , 2 
fy aay fi(tjdt 


- (irorsteor a [y(4y+(¥) « (4) 


Formula (4) involves only the information contained in the parametrization. 
Since we can break up any reasonably behaved parametric curve into seg- 
ments, each of which is the graph of a function or a vertical line (for which we 
see that equation (4) gives the correct length, since f’(1) = 0), we conclude that 
equation (4) ought to be valid for any parametric curve. 

Equation (4) may be derived using infinitesimals in the following way. 
Refer to Fig. 10.4.12 and note that ds* = dx? + dy’. Thus 


ds =\dx* + dy’ = 


Integrating from ¢ = a to t = b reproduées formula (4). 


Length of a Parametric Curve 


Suppose that a canis curve C is given by continuous functions 
x =f(d), y = g(t), for a<t< b, and that fd) and g’(t) exist and are 
continuous, except possibly for finitely many points. Then the length of 


C is given by 
t= | rer +[ eo] wo [yey +(2) a 


Find the length of the circle of radius 2 which is given by the parametric 
equations x = 2cost +3, y=2sint+4,0< 1 < 2a. 


We find f(t) = dx /dt = —2sint and g’(t) = dy/dt = 2 cost, so 


L= f >" M4 sin’t + 4cos’t dt 
0 
7 Qa 
= if 2ysint + cost at= [ Qdt= 4a 
0 


(which equals 27 times the radius). A 


Find the length of (a) x = 7°, y = ¢* on [1,3] and (b) x = ¢sint, y = fcos¢ on 
[0, 42]. 


(a) We are given x = f(t) = #8 and y = g(#) = ¢* on [1,3]: The length is 


L= f * (807) + (48) dt= i *4Pyf(2rty +1 dt. 


Copyright 1985 Springer-Verlag. All rights reserved. 


496 Chapter 10 Further Techniques and Applications of integration 


Letting u = 274, we have the length 


L= 5 Ne +1 du. 
2 


Making the substitution u = tan 0, du = sec’O dO, we get 


i Vw? +1 du= if sec d0= I. 


Jur +1 (see Fig. 10.4.13). Integrating by parts, 
u 
/\ I= secO tand — fssecd tan’O dO = sec tan@ — [sec A(sec’@ — 1) dé. 
1 ; 
Figure 104.13. If tan@=u, “20° eee 
= = . land + SCCY ip 
Vw +1 =secd. [seco ao [seco an Eeea d6 = |n|tan 0 + sec 6], 


we get J = secO tan# — J + In|tan@ + sec@| + C. Thus 


sec@ tan@ + In|tan@ + secO| 
v) 


(Compare Example 3, Section 10.3.) Putting everything together in terms of u, 


L= ; [ vu? + leu + Inlu + yu? + 1 J, ~ose1.. 
2 


(b) If x =¢sin¢t and y= tcost, dx/dt=sint+tcost and dy/dt = cost — 
tsint. Therefore, 


I= [sec d= +C. 


2 ay Non 2. ; 
( e) + ( a = sins + 2tsint vost + t?cos*t + cos’t — 2tsint cost + f’sin*s 


=1+?. 
Thus, using (a), the length is 


hee 4 P d= 5 [i+ tine + Vite | 


=4 [anv + 16? + In(4a +1 + 1607 )] ~ 80.8 A 


4a 


0 


Example 9 Show that if x = f(t) and y = g(#) is any curve with (/(0), g(0)) = (0,0) and 
(f(), g(1)) = (0, a), then the length of the curve for 0 < ¢ < 1 is at least equal 
to a. What can you say if the length is exactly equal to a? 


Solution It is evident that [g’(A)? < [fF + [2’(P, so 


eo <yirortleor. 


Integrating from 0 to 1, we have 


[ie@asf [(roP+tleoy? ae 


By the fundamental theorem of calculus, the left-hand side is equal to 
g(1) — g(0)=a—0=<a; the right-hand side is the length L of the curve, 
so we have a< L. If a=L, the integrands must be equal; that is, 
gO=vif( ty + g(t) , which is possible only if f’(z) is identically zero; that 
is, f(t) is constant. Since f(0) = f(1) = 0, we must have f(t) identically zero; 
that is, the point (x, y) stays on the y axis. ; 

We have shown that the shortest curve between the points (0,0) and (0, a) 
is the straight line segment which joins them. A 
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Example 10 


Solution 


Example 11 


Bulge () 


Y/ 
Figure 10.4.14. Investigate 
how a bulge on a tire 
moves. 
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Given a point moving according to x = f(1), y = g(d), the integral 


Di= VIF? +e] as 


is the distance (along the curve) travelled by the point between time a and 
time ¢. The derivative D’(z) should then represent the speed of the point along 
the curve. By the fundamental theorem of calculus (alternative version), we 
have 


Diy=y[POl] +O} - 


Speed 


Let a point move according to the equations x = f(t), y = g(t). Then the 
speed of the point at time ¢ is 


ViroP+teor =y(4 


Suppose that an object is constrained to move along the curve x = f(2), 
y = g(t) and that at time ¢, the constraining forces are removed, so the particle 
continues along the tangent line 


x= f'(to)(t— fo) + f(to), — ¥ = B'(Fo)(4 — fo) + 8 (4). 
At time fy + Az, the particle is at (f’(tp) At + f(t), g’(to) At + g(%)), which is 


at distance y f’(to)” + g'(to)” At from (f(to), g(to)). Thus the distance trav- 


elled in time Az after the force is removed is equal to At times the speed at fo, 
so we have another justification of our formula for the speed. 


A particle moves around the elliptical track 4x? + y*=4 according to the 
equations x = cost, y = 2sint. When is the speed greatest? Where is it least? 


The speed is 


d(cost) 1° d(Qsint) 7 
| is a +| aaa "| = sin’ + 4cost = 1+ 3.cost . 


Without any further calculus, we observe that the speed is greatest when 
cost= +1; that is, r=0, 7, 27, and so forth. The speed is least when 
cost = 0; that is, f= 7/2, 37/2, 57/2, and soon. A 


The position (x, y) of a bulge in a bicycle tire as it rolls down the street can be 
parametrized by the angle 6 shown in Fig. 10.4.14. Let the radius of the tire be 
a. It can be verified by methods of plane trigonometry that x = af — asin8@, 
y = a— acos8. (This curve is called a cycloid.) 


(a) Find the distance travelled by the bulge for 0 < @ < 27, using the identity 
1 — cos@ = 2sin?(9/2). This distance is greater than 27a (distance the tire 
rolls). 

(b) Draw a figure for one arch of the cycloid, and superimpose the circle of 
radius a with center at (wa,a), together with the line segment 0 < x < 27a 
on the x axis. Show that the three enclosed areas are each za’. 
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Solution (a) The distance d is the arc length of the cycloid for 0 < @ < 27. Thus, 


d= ve _ acos0) +(a sin)” do 


= af "Yi —2cos6 + cos’# + sin’# dd= a/2 {i — cos@ db 
0 0 


= avd ("2 sin( 5) aa 


(b) Refer to Fig. 10.4.1 


A= | 


27a 


ydx= 


xX 


Ta 2na 


Figure 10.4.15. One arch of 


thAge ae 
the cycloid. =a le 2sin 


= a'|2n + 5(% + 5 sin28 ) 


p 


= [a1 —cos#)(1 — cos) d= ef" — 2cos8 + cos’) db 
0 0 


—4acos(9/2)|" = —4a(—1—- 1) = 8a. 


5. The total area beneath the arch is 


™ dx 


- 1 2a 
9 Io ee (1 + 60520 )aa] 


Qa 


= 37a’. 
0 


The area of the circle is 7a”, so by symmetry each of the other two congruent 


regions also has area za 


2 2 


Exercises for Section 10.4 


For the parametric curves in Exercises 1-4, sketch the 
curve and find an equation in x and y by eliminating 
the parameter. 

lx=4t-ly=t+2. 

2x=2et+ly=e. 

3. x =cos#+ 1, y = sind. 

4. x = sin 8, y = cos@ — 3. 
Find a parametric representation for each of the curves 
in Exercises 5-12. 


5. 2x7 + y?=1, 6. 16x? + 9y? = 1. 
7. 4xy = 1. 8. y = 3x — 2. 
9 y=xPtl. 10. 3x? — yp? = 1. 


11. y = cos(2x). 12. y>=x t+ x7, 
Find the equation of the tangent line to each of the 
curves in Exercises 13-16 at the given point. 


3. x=4¢2 +4,y =P; = 1. 

14. x=1/t,y=yi+1; to =2. 

15. x =cos*(t/2), y =4sint; to = 7/2. 

16. x = 0—sin8, y=1—cos0; p= 7/4. 

17. A bead is sliding on a wire, having position 
x= (2-32), y=2-—3¢ at time ¢. If the bead 
flies off the wire at time ¢ = 1, where is it when 
t = 3? 

18. A piece of mud on a bicycle tire is following the 


cycloid x =6¢—3sin2t, y=3—-3cos2t. At 
time ¢ = 7/2, the mud becomes detached from 
the tire. Along what line is it moving? (Ignore 
gravity.) 
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Sketch each of the parametric curves in Exercises 19- 
22, find an equation in x and y by eliminating the 
parameter, and find the points where the tangent line is 
horizontal or vertical. 


19. x = 1°; y = cost. (What happens at ¢ = 02) 

20. x = 7/2—- 5; y =2sin2s. 

21. x = cos2t; y = sint. 

22. (x, y) = (cost, sin 22). 

23. Find the length of x = ¢?, y = 2? on [0, 1]. 

24. Find the length of the curve given by x = 3sin 21, 
y =3 + cos’ on [0,7]. 

25. Find the length of the curve (77, ¢4) on 0<¢< 1. 
26. Find the length of the parametric curve 
(e!(cosé)¥7 + 1,2e!(cost)¥t? + 1) on [0, 1]. 

27. Show that if x = acost+ b and y=asint + d: 
(a) the speed is constant; (b) the length of the 
curve on [f,7;] is equal to the speed times the 
elapsed time (¢; — fo). 

28. An object moves from left to right along the 
curve y = x3/? at constant speed. If the point is 
at (0,0) at noon and at (1, 1) at 1:00 p.M., where 
is it at 1:30 p.M.? 

29. Consider the parametrized curve x =2cos8@, 
y=0-siné. 


(a) 


(b) 
(c) 


Find the equation of the tangent line at 
O= 0/2. 

Sketch the curve. 

Express the length of the curve on [0,7] as 
an integral. 


. All-rights reserved. 


30. 


31. 


32. 


Show that if 


dx dx cat, dy d’y 
dt dy? dt at? 


> 


then the speed of the curve x = f(t), y = g(t) is 
constant. 

A particle travels a path in space with speed 
s(t) = sin?(wt) + tan‘(at)sec*(at), Find the dis- 
tance {(°s(¢) dt travelled in the first ten seconds. 
A car loaded with skiers climbs a hill to a ski 
resort, constantly changing gears due to varia- 
tions in the incline. Assume, for simplicity, that 
the motion of the auto is planar: x = x(#), and 
y=y(d,0< t < T. Let s(2) be the distance trav- 
elled along the road at time ¢ (Fig. 10.4.16). 


Figure 10.4.16. A car on its 
way to a ski cabin. 


33. 


(a) The value s(10) is the difference in the 
odometer readings from ¢ = 0 to ¢ = 10. Ex- 
plain. 

(b) The value s’(¢) is the speedometer reading at 
time t. Explain. 

(c) The value y’(t) is the rate of change in 
altitude, while x’(t) is the rate of horizontal 
approach to the resort. Explain. 

(d) What is the average rate of vertical ascent? 
What is the average speed for the trip? 

A child walks with speed k from the center of a 

merry-go-round to its edge, while the equipment 

rotates counterclockwise with constant angular 
speed w. The motion of the child relative to the 
ground is x = kt coswt, y = kt sin wt. 

(a) Find the velocities x = dx/dt, py = dy/ dt. 

(b) Determine the speed. 

(c) The child experiences a Coriolis force oppo- 
site to the direction of rotation, tangent to 


*34, (a) 


*35. 


*36. 
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the edge of the merry-go-round. The magni- 

tude of this force is the mass m of the child 

times the factor yx(0) + poy , where X 

= d*x /dt?. Find this force. 

Find a parametric curve x = f(t), y = g(0) 

passing through the points (1,1), (2,2), 

(4,2), (5,1), (3,0), and (1,1) such that the 

functions f and g are both piecewise linear 

and the curve is a polygon whose vertices 
are the given points in the given order. 

(b) Compute the length of this curve by formula 
(4) and then by elementary geometry. Com- 
pare the results. 

(c) What is the area of the surface obtained by 
revolving the given curve about the y axis? 

At each point (x9, yo) of the parabola y = x’, the 

tangent line is drawn and a point is marked on 

this line at a distance of 1 unit from (xo, yo) to 
the right of (xo, yo). 

(a) Describe the collection of points thus ob- 
tained as a parametrized curve. 

(b) Describe the collection of points thus ob- 
tained in terms of a relation between x and 


ye 
If x = ¢ and y = g(t), show that the points where 
the speed is maximized are points of inflection of 


y = g(x). 


*37.°(a) Looking at a map of the United States, 


38, 


estimate the length of the coastline of 
Maine. 

(b) Estimate the same length by looking at a 
map of Maine. 

(c) Suppose that you used detailed local maps 
to compute the length of the coastline of 
Maine. How would the results compare with 
that obtained in part (b)? 

(d) What is the “true” length of the coastline of 
Maine? 

(e) What length for the coastline can you find 
given in an atlas or almanac? 

On a movie set, an auto races down a street. A 

follow-spot lights the action from 20 meters 

away, keeping a constant distance from the auto 
in order to maintain the same reflected light 
intensity for the camera. The follow-spot location 

(x, y) is the pursuit curve 


x= t— 20sech( 55 J, y = 20sech( 35 ); 


called a tractrix. Graph it. 


5 For further information on the ideas in this exercise, see B. Mandelbrot, Fractals: Form, Chance and Dimension, Freeman, New 
York (1977). 
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10.5 Length and Area 
in Polar Coordinates 


Some length and area problems are most easily solved in polar coordinates. 


The formula L = 4 dx / dt)? + (dy/dt)* dt for the length of a parametric 
( y + (dy/dt) 


curve can be applied to the curve r = f(@) in polar coordinates if we take the 
parameter to be @ in place of ¢. We write: 


x=rcos#= f(#?)cos® and y=rsind = f(0)sin9. 


Suppose that @ runs from a@ to B (see Fig. 10.5.1). By formula (4) of Section 
10.4, the length is 


[Lr @yeose — f(8)sin 8 |” +[ f'(8)sin 8 + f(A )cosd |” do 


which simplifies to 


(VPOP Ler @ 


Figure 10.5.1. The length of 
the curve is 


JE (dr/ a0 y+ 7? dO. 


Arc Length in Polar Coordinates 
The length of the curve r = f(9), a < 0 < B, is given by 


B 
b= f"Vroy + Foy w= [ V(S) +P dO. 


One can obtain the same formula by an infinitesmal argument, following Fig. 
10.5.2. By Pythagoras’ theorem, ds? = dr? + (rd), or ds = dr? + r?dO? . If 
we use dr = {'(@)d@, this becomes 


(%) @” + 7d0? = y( 4) +7? dO, 
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Figure 10.5.2. The 
infinitesimal element of arc 
length ds equals 


yar? +r db. 


Example 1 
Solution 


Example 2 


Solution 


“ 


“¥ 


(b) 


(a) r=1+cosé 
(‘cardioid”); 

(b) r=1+2cosé 
(“limagon”). 
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Find the length of the curve r = 1 — cos@, 0 < @ < 27. 
We find dr/d0 = sin 8, so by equation (1), 


L = [°"ysin’e +(1— cos) d= [2 — 2cos6 db 
0 0 


= 12 [VI —cosd ao 2 [* 2sin?$ ap 
= 2 [sin $ d= 4 [sin u du (u = 5) 


= 4(—cosu)|p = 8. A 


Find the length of the cardioid r = 1 + cos@ (0 < @ < 27). 


(This curve is sketched in the accompanying figure.) The length is 


2 77 
2 20 
L= yf)? ide =| y(it ? + sin’ 
[ r +(%) do ie ( cos@)" + sin’@ dé 


= { *" y+ 20s db. 
0 
This can be simplified, by the half-angle formula cos*(@/2) = (1 + cos@)/2, to 


= Qa 0 = 
L={ 2cos 5 db= 0. 
Something is wrong here! We forgot that cos(@/2) can be negative, while the 
square root y2 + 2cos@ must be positive; i.e., 


y2 + 2cos = y4cos? 8 = 2|cos 5 |: 


The correct evaluation of L is as follows: 
- 2a 0 =. " 0 a 2a C) 
L ii 2Jeos 5 | ab [200s 5 db it 2cos 5 d0 


since cos(@/2) > 0 on (0,7) and cos(@/2) < 0 on (7,27). Thus 


v 2a 
L=4sin2| —4sin2|"=4(1 - 0) -4(0-1)=8. a 
2 0 2 7 
The curve expressed in polar coordinates by the equation r = f(@), together 
with the rays 9 = a and @ = £, encloses a region of the type shown (shaded) in 
Fig. 10.5.3. We call this the region inside the graph of f on [a, B]. 
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Figure 10.5.3. The region 
inside the graph r = f(@) on 
[a, 8] is shaded. 


We wish to find a formula for the area of such a region as an integral 
involving the function f. We begin with the simplest case, in which f is a 
constant function f(@) = k. The region inside the curve r = k on [a, 8] is then 
a circular sector with radius k and angle B — a (see Fig. 10.5.4). The area is 
(B — «)/2 times the area rk? of a circle of radius k, or 1k B — a). We can 
express this as the integral [21 /(0) 0. 

If f is a step function, with f(@) = k;, on (0;_,,9,), then the region inside 
the graph of f is of the type shown in Fig. 10.5.5. Its area is equal to the sum 
of the areas of the individual sectors, or 


2 5 KP MO= fF [ FO] a0. 


By approximating f with step functions, we conclude that the same formula 
holds for general f. 


Figure 10.5.5. The area of 
Figure 10.5.4. The area of the shaded region is 
the sector is 1k?( B — «). Sik? AG. 


Area in Polar Coordinates 


The area of the region enclosed by the curve r = f(@) and the rays 0 = a 
and 6 = B is given by 


_1 8 2 al B2 
A=x f"f(oya x |e. 


This formula can also be obtained by an infinitesimal argument. Indeed, 
the area dA of the shaded triangle in Fig. 10.5.2 is 4(base) x (height) 
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= 1(rd0)r =1r° dO, so the area inside the curve is 
[Paa= 5 [*P a0 
a a 
which agrees with the formula in the preceding box. 


Example 3 Find the area enclosed by one petal of the four-petaled rose r = cos2@ (see 
Fig. 5.6.3). 


Solution The petal shown in Fig. 10.5.6 is enclosed by the arc r = cos26 and the rays 
6 = —7/4 and 6=7/4. Notice that the rays do not actually appear in the 
boundary of the figure, since me radius r = cos(+ 7/2) is zero there. The area 
is given by 4 f by 4 gf ab = 1 irl a/gcOS28 dQ. By the half-angle formula this is 


Lie 1+ 60846 gp. 1 (9+ singe)" 


A 


4 


cL 
a /4 —a/4 8 


Figure 10.5.6. One leaf of 
the four-petaled rose 
r=cos26. 


Example 4 Find the area enclosed by the cardioid r = 1 + cos@ (see Fig. 5.6.6). 


Solution The area enclosed is defined by r = 1 + cos@ and the full range 0 < @ < 27, so 
= 1 Qa Dog nes 1 Qa 2 
= al (1 + cos@)*d0= val (1 + 2cos@ + cos’? ) dé. 


Again using the half-angle formula, 


A= 4G +2cos@ + aye 


ee Ls 
> + 2sind + a. 


36 
2 


sin26 
4 


Example 5 Find a formula for the area between two curves in polar coordinates. 


Solution Suppose r= f(#) and r= g(@) are the two curves with f(@) > g(@) > 0. We 
are required to find a formula for the shaded area in Fig. 10.5.7. The area is 
just the difference betweeen the areas for f and g; that is, 


A=s {HOS e(0)] a0. a 


Figure 10.5.7. The area of 
the shaded region is 


(PL f(O) — g(0)?] a0. 
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Example 6 


Solution 


Sketch and find the area of the region between the curves r= cos24 and 
r=24+sin0,0<@< 2a. 


The curves are sketched in Fig. 10.5.8. To do this, we plotted points for @ at 


multiples of 7/4 and then noted whether r was increasing or decreasing on 
each of the intervals between these @ values. To find the shaded area, we must 
be careful because of the sign changes of g(#) = cos2@. The inner loops are 
described in the following way by positive functions: 


cos 26, 
— cos 24, 
g(9)=4 cos 26, 


— cos 20, 


cos 28, 


In fact, we are lucky because in the formula in Example 5, g(@) is squared 
anyway, so the shaded area is simply 


sf [@ + sin)” — cos?26) db 


Exercises for Section 10.5 


Find the length of the curves in Exercises 1-4. 
1 r=3(1 + sin@); 0< 6 < 27a. 
2. r=1/(cos#+sin9);0<0< 7/2. 
3.r=40750<4<3. 
4.r=807;0<6<1. 
Sketch and find the area of the region bounded by the 
curves in Exercises 5~10. 
5. r=3sin0;0<0< 7. 
6. r=2(1+sin8); 0 < 6 < 2m. 
7. °=0;0< 80 < 30/2. 
8. r= Ocos(O*); 0< A< a /4. 
9. r=4+4+sin0;0< 6 < 27. 
0. r=6+sin40; 7/4<9< a. [Hint: Find the 
critical points of r.] 


11. Check the arc length formula in polar coordi- 
nates for a circle. 
12. Check the area formula in polar coordinates for 
a segment of a circle and a whole circle. 
In Exercises 13-16, sketch and find the length (as an 
integral) of the graph of r=f(@), a<@< f. (The 
answer may be in the form of an integral.) Then find 
the area of the region bounded by this graph and the 
rays 9= a and 0= £. 
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13. r= tan(0/2); —7/2 << @ < w/2. 

14. r=6+sin(0’); —7/4 <6 < 30/4. 

15. r=sec0+2;0<0< 0/4. 

16. r= 2e79; In2 < 6 < In3. 
In Exercises 17-20, find the length of and areas 
bounded by the following curves between the rays 
indicated. Express the areas as numbers but leave the 
length as integrals. 

17. r= (1+ cos@); 0=0,0= 7/2. 

18. r=1/6;0=1,0=¢. 

19. f(@) =y1 + 2sin20; 6=0,0= 7/2. 

20. f(8) = 0? — (7/2)0 + 4; 0 =0, 0 = 1/2. 
In Exercises 21~24, sketch and find the area of each of 
the regions between each of the following pairs of 
curves (0 < @ < 21). Then find the length of the curves 
which bound the regions. 

21. r=cos6, r=y3 sind. 

22. r= 3, r= 2(1 + cos@). 

23. r=2cos8, r=1+cosé. 

24. r=1,r=1+cosé. 


25. The curve r= e® is called a logarithmic spiral. 


Find the length of the loop of the logarithmic 
spiral for @ in [2n7, 2(n + 1)z]. 
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26. Suppose that the distance from the origin to area enclosed = f TL [x(Np(D — &(Dy(d) dt, 

(x, y) = (f(), g(O) attains its maximum value at 0 2 
t = fo. Show that the tangent line at fp is perpen- where x(t) = dx/dt and p(t) = dy/dt. (See also 
dicular to the line from the origin to the point Review Exercise 95 for this Chapter.) 
(f(to), g(40))- (a) Use this formula to verify that the area 

*27. An elliptical orbit is parametrized by x = acos@, enclosed by an ellipse of semiaxes a and b is 
y = bsin6, 0 < 6 < 27. This parametrization is arab. 
2n-periodic. In Chapter 18 we shall show that for (b) Apply the formula to the case of a curve 
any 7-periodic parametrization of a continuously x(f)=rcost, y(t)=rsint, where r= r(2), 
differentiable closed curve x = x(), y = y(2) showing that the area enclosed is 1 (ér? dt. 


which is a simple (never crosses itself), 


Review Exercises for Chapter 10 


Evaluate the integrals in Exercises 1—50. 5 x dx 26. | (x + 5)iInx dx 
1. f3sin?x cos x dx = J 


vx 3/1 — x2 
2. f sin?2x cos?2x dx ae f ees ae J BS Re 
dx x 
3. fain 3x cos 5x dx on 1+ e* am ii (x — 3)° a 
4. f cos 4x sin 6x dx ‘ 31. f( = i Pax 32. fie? + 2x +3 dx 
ye 
5. — dx (|x| <1) 33. fain 3x cos 2x dx 34, fsin?3x cos’3x dx 
yl-x? 35 xq 36. { —*— a 
dx . f 2 : J 2 2 
ao atl (G41) 
(x? + 2) 37. fee 38. f (e* + l)°e* dx 
yx? — 16 & 
2, iL x = Ce?) 39. f - = dx 40. f 7/ Pein x C8 dx 
8 ip dx (x > 4) A we i ; x 
7 (oa 42, d 
yx" — 16 a fwue la 4 
9. foSS 43. f?inxdx 44, fil + sinx - cosx dx 
xr +x 
dx (In3x + 5)° “ine 
10. | ——————_ 2 Int® 
rS a if x a i a . 


if an 4], f 'sinh2x dx 48. fies _sind ay 


x3 + x? ; /8 V1 = cos’O 
- dx 49. a sin 6 d 
ae 0 «1+ cos@ + cosO 
3 50. (7/!sec2400 
ee f y re, ih sec x ax 
(x? +1) In Exercises 51-54, find the length of the given graph. 
me 51. y=3x977,0<%<9 
el Gag 82. ya(xt IPP +1 06x <2 
ee 1 
18. f= 16. f sec a 53. y= + l<x<2 
x x 4 
17. [sing ax 8. fe Syme 1 exc, 
1 + cos ax ; 4 8& 
is dx So ye In Exercises 55-58, find the area of the surface ob- 
. ae a a es ae by revolving the given graph about the given 
a1. f sin’x 4, 2. fin( x+a ) ax 55. y= x?,0 <x < 1, about the y axis. 
cos x x-a 56. y=yx,0< x < 1, about the x axis. 
tan~ ‘x dx 57. y = logiox, 10 < x < 100, about the y axis. 
23. fan_ x y 24. _ax 10: ’ y 
aes ™ ieee 58. y = 2*, 3 < x < 4, about the x axis. 
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For each of the pairs of parametric equations in Exer- 
cises 59-64, sketch the curve and find an equation in x 
and y by eliminating the parameter. 


59. 
61. 
63. 


65. 


66. 


67. 


68. 


Find 


60. x=2t+5;y=h 
62.x=t,y=t 

64.x= PP -1;y=2 
Find the equation of the tangent line to the curve 
xertyeit+ePatr= tl. 

Find the equation of the tangent line to the 
parametric curve x = 3cost, y = sintatt= 7/4. 
Find the arc length of x = /?, y = 2¢4 from t = 0 
to t= 2. 

Find the length of x = e'sint, y = e‘cost from 
t=O0tot=7/2. 

the arc length (as an integral if necessary) and 


x= Psy=t-] 
x=3t y=2t+1 
x=0; y= 74 


area enclosed by each of the graphs given in polar 
coordinates in Exercises 69-74. 


69. 


r=0?;0<0<2 


2 

Siete a 
De as Oe 
Tl. r=4+c0s20;0<A<a 
72. r=2\cos@|; 0 < 6 < 2n. 
73. r= cost; 0< <7. 

olan Long ane, T 3a 
74. r 78 3 qe ea 


If f is a function on [0,27], then the numbers 


= i 2a 
Qn = AND f(x)cos mx dx 


(m=0,1,2,...) 


= 1 Qa : 
by, = = f f(x)sin mx dx 


are called the Fourier coefficients of f. Find all the 
Fourier coefficients of each of the functions in Exer- 


cises 75-82. 
75. sin2x 76. sin 5x 
TT. cos3x 78. cos8x 
79. 3cos4x 80. 2cos8x + sin 7x + cos 9x 
81. sin2x 82. cos*x 
83. The solution of the /ogistic equation of population 


84. 


biology, dN /dt = (k,N — k,)N, N(O)= No, re- 
quires the evaluation of the definite integral 


0) du 
No (kyu — ky)u 


(a) Evaluate by means of partial fraction meth- 
ods and compare your answer with Exercise 
19, Section 8.5. 

(b) The integral is just the time ¢. Solve for N(2) 
in terms of t, using exponentials. 

(c) Find lim,,,.N(‘) when it exists. 

Kepler’s second law of planetary motion says 

that the radial segment drawn from the sun to a 

planet sweeps out equal areas in equal times. Lo- 

cate the origin (0,0) at the sun and introduce 

polar coordinates (y,@) for the planet location. 

Assume the angular momentum of the planet (of 

mass m) about the sun is constant; mr?6 = mk, 


85. 


+86. 


+87, 


*88. 


k = constant, and 6 = d0/dt. Establish Kepler’s 
second law by showing {**"r6 dt is the same for 
all times 5; thus the area swept out is the same 
for all time intervals of length h. 

An elliptical satellite circuits the earth in a circu- 
lar orbit. The angle @ between its major axis and 
the direction to the earth’s center oscillates be- 
tween +9, and —9,, (librations of the earth 
satellite). It is assumed that 0<9,, < 7/2, so 
that the satellite does not tumble end over end. 
The time T for one complete cycle of this oscilla- 
tion is given by 


T=— 4 2 
ycos == — cos Oa: 


Change variables in the integral via the formulas 
sin = sing,,sin B (which defines 8 ), 
cos 2 = 1 — 2 sin’, 
cos 26,, = 1 — 2 sin’9,, , 


to obtain the elliptic integral representation 


ee OE ee, 
m2 J, yi —ksin’B 
for the period of libration T, where k? = sin’4,,. 
An engineer is studying the impact of an infinite 
bar by a short round-headed bar, making a max- 
imum indentation a,. Applying Hertz’ theory of 
impact, she obtains the equation 4 pc Qa’ 
= k(a?/* — a3/?) for the indentation a at time 1. 
The symbols p, cp, Q,k are constants. The equa- 
tion is solved by an initial integration to get 


= Plo ae a/ a; — du 
2kYfa, “0 1-w 

(a) Evaluate the integral by making the substi- 

tution o =yu, followed by the method of 


partial fractions. 
(b) Substitute s = (4rkyYa, )/(3peo2) to obtain 


2 
9s= 27 4 Beet dst a 


3 (l-yy 
- 48 tan-( 2) 


¥3 
where y =ya/a,. 
Find a general formula for [dx / ax? + bx +c; 
a0. There will be two cases, depending upon 
the sign of a. 
Let f(x)= x", O0<a<x<b. For which ra- 
tional values of n can you evaluate the integral 
occurring in the formula for: 
(a) The area under the graph of f? 
(b) The length of the graph of f? 
(c) The volume of the surface obtained by re- 
volving the region under the graph of f 
about the x axis? The y axis? 
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+89, 
*90. 
x91, 


*92. 


*93. 


*94, 


(d) The area of the surface of revolution ob- 
tained by revolving the graph of f about the 
x axis? The y axis? 

Evaluate these integrals. 

Same as Exercise 88, but with f(x) = 1+ x”. 

Same as Exercise 88, but with f(x) = (1 + x?)". 

(a) Find the formula for the area of the surface 

obtained by revolving the graph of r= f(9) 

about the x axis,a <@< B. 

(b) Find the area of the surface obtained by 

revolving r=cos20, —7/4<@< 7/4 about 

the x axis (express as an integral if necessary). 

Consider the integral 


J (1 — x)(1 — kx?) 


(a) Show that, for k = 0 and k = 1, this integral 
can be evaluated in terms of trigonometric 
and exponential functions and their in- 
verses. 

(b) Show that, for any k, the integral may be 
transformed to one of the form 


f a0 
yl- k?sin’0 
(This integrand occurs in the sunshine for- 
mula—see the supplement to Section 9.5.) 
(c) Show that the integral 


f 1 — k’sin’# do 


(which also occurs in the sunshine formula) 
arises when one tries to find the arc length 
of an ellipse x?/a? + y?/b? = 1. Express k 
in terms of a and b. 

Due to the result of part (c), the inte- 
grals in parts (a), (b), and (c) are called 
elliptic integrals. 

Consider the parametric curve given by x 
= cos mt, y = sinnt, when m and 7 are integers. 
Such a curve is called a Lissajous figure (see 
Example 6, Section 10.4). 

(a) Plot the curve for m = 1 and n = 1,2,3,4. 
(b) Describe the general behavior of the curve if 


m= 1, for any value of n. Does it matter: 


whether n is even or odd? 

(c) Plot the curve for m = 2 and n= 1,2, 3,4, 5. 
(d) Plot the curve for m= 3 and n = 4,5. 
(Lissajous figures continued). The path x = x(‘), 
y = y(t) of movement of the tri-suspension pendu- 
lum of Fig. 10.R.1 produces a Lissajous figure 
of the general form x = A,cos(w;t + 9)), y= 
A4Sin(wot + 9). 
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/ Bob 


x 


Figure 10.R.1. The bob on 
this pendulum traces out a 
Lissajous figure. 


*95,. 


*96. 


(a) Draw the Lissajous figures for w; = w2 = 1, 
A, = Ay, for some sample values of 0), 42. 
The figures should come out to be straight 
lines, circles, ellipses.: 

(b) When , = 1, a, = 3, A; = A, = 1, the bob 
retraces its path, but has two self-inter- 
sections. Verify this using the results of Ex- 
ercise 93. Conjecture what happens when 
@,/q@, is the ratio of integers. 

(c) When w,/0,=7, A;=A,=1, the bob 
does not retrace its path, and has infinitely 
many self-intersections. Verify this, graphi- 
cally. Conjecture what happens when w2/, 
is irrational (not the quotient of integers). 

Consider the curve r = f(@) for0 << @ <27 asa 

parametric curve: x = f(‘)cost, y = f(Asini. As- 

suming that f(@) > 0 for all @ in [0,27] and that 

f(27) = (0), show that the area enclosed by the 

curve is given by 


r= i ze o & at (A) 


as well as s - "x(dy/dt)dt and by the more 
symmetric formula 


res — 9G | 


[ Hint: Substitute the definitions of x and y into 
(A), integrate by parts, and use the formula for 
area in polar coordinates.] These formulas are in 
fact valid for any closed parametric curve. (See 
Section 18.4.) 

(a) If r is a non-repeated root of Q(x), show that 
the portion of the partial fraction expansion of 
P(x)/ Q(x) corresponding to the factor x — r is 
A/(x — r) where A = P(r)/Q'(r). (b) Use (a) to 
calculate fc + 2)/(x3 — 6x + 11x — 6)] dx. 
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Chapter 11 


Limits, LH6pital’s 
Rule, and 
Numerical Methods 


Limits are used in both the theory and applications of calculus. 


Our treatment of limits up to this point has been rather casual. Now, having 
learned some differential and integral calculus, you should be prepared to 
appreciate a more detailed study of limits. 

The chapter begiris with formal definitions for limits and a review of 
computational techniques for limits of functions, including infinite and one- 
sided limits. The next topic is l’H6pital’s rule, which employs differentiation to 
compute limits. Infinite limits are used to’ study improper integrals. The 
chapter ends with some numerical methods involving limits of sequences. 


11.1 Limits of Functions 


There are many kinds of limits, but they all obey similar laws. 


In Section 1.2, we discussed on an intuitive basis what lim,.,,, f(x) means and 
why the limit notion is important in understanding the derivative. Now we are 
ready to take a more careful look at limits. 

Recall that the statement lim,_,,, f(x) = / means, roughly speaking, that 
f(x) comes close to and remains arbitrarily close to / as x comes close to x. 
Thus we start with a positive “tolerance” e and try to make | f(x) — /| less than 
é by requiring x to be close to xg. The closeness of x to xo is to be measured 
by another positive number—mathematical tradition dictates the use of the 
Greek letter 6 for this number. Here; then, is the famous e-6 definition of a 
limit—it was first stated in this form by Karl Weierstrass around 1850. 


The «-6 Definition of tim f(x) 


Let f be a function defined at all points near x9, except perhaps at x9 
itself, and let / be a real number. We say that / is the limit of f(x) as x 
approaches x, if, for every positive number e, there is a positive number 6 
such that | f(x) — /| <e whenever |x — xo] <6 and x #X9. We write 
lim,_,., f(x) =. 


The purpose of giving the e-5 definition is to enable us to be more precise in 
dealing with limits. Proofs of some of the basic theorems in this chapter and 
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Figure 11.1.1. When 
lim,_,x, f(x) = 2, we can, 
for any e > 0, catch the 
graph of f in the shaded 
region by making 6 small 
enough. The value of f at xo 
is irrelevant, since the line 
x = Xo is always “shaded.” 


Example 1 


Solution 


the next require this definition; however, practical computations can often be 
done without a full mastery of the theory. Your instructor should tell you how 
much theory you are expected to know. 

The e-6 definition of limit is illustrated in Figure 11.1.1. We shade the 
region consisting of those (x, y) for which: 


1. [x — x9] > 6 (region I in Fig. 11.1.1(b)); 
2. X = Xo (the vertical line II in Fig. 11.1.1(b)); 
3. x #Xq, |X — Xl < 6, and | y — /| < e (region III in Fig. 11.1.1(b)). 


xy 


(a) (b) 
6 not small enough 6 small enough 


If lim,_,,, f(x) = J, then we can catch the graph of f in the shaded region 
by making 6 small enough—that is, by making the unshaded strips sufficiently 
narrow. 

Notice the statement x # x, in the definition. This means that the limit 
depends only upon the values of f(x) for x near xo, and not on f(x,) itself. (In 
fact, f(x) might not even be defined.) 

Here are two examples of how the e-6 condition is verified. 


(a) Prove that lim,_,.(x? + 3x) = 10 using the e-6 definition. (b) Prove that 
lim, _,,VX = a, where a > 0, using the e-6 definition. 
(a) Here f(x) = x? + 3x, x9 = 2, and /= 10. Given e > 0 we must find 6 > 0 
such that | f(x) — 1| < e if |x — x9| < 6. 

A useful general rule is to write down f(x) —- / and then to express it in 


terms of x — x9 as much as possible, by writing x = (x — x9) + Xo. In our case 
we replace x by (x — 2) +2: , 


f(x) — 1= x? + 3x — 10 
= (x —2+2)+ 3(x -24 2) - 10 
= (x — 2)°+ 4(x —2) +4 +4 3(x —2)+ 6-10 
= (x — 2) + 7(x — 2). 


Now we use the properties |a + b| < |a| + |b| and |a7| =|a|* of the absolute 
value to note that 


| f(x) — I] < |x — 2)? + 7x - 2]. 


If this is to be less than e, we should choose 8 so that 6* +76 < e. We may 
require at the outset that 6 < 1. Then 6? < 8, so 8? + 78 < 86. Hence we pick 
6 so thaté< land é< ¢/8. 

With this choice of 6, we shall now verify that | f(x) — /| < « whenever 
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|x — Xo| < 8. In our case |x — xo] < 6 means |x — 2| < 6, so for such an x, 
| f(x) — 1| < |x — 2P + 7x - 2| 
<8?+78 
<6+76 


= 86 
< eg, 
and so | f(x) — /|<e. 
(b) Here f(x) =x ,Xq =a, and /=/a. Given e >0 we must finda 6 >0 
such that |¥x —ya|<e when |x —a|< 6. To do this we write yx —Ja 


=(x- a)/(Wx + a). Since f is only defined for x >0, we confine our 
attention to ra x’s, Then 


\yx —ya|= plea Pp a al (decreasing the denominator increases the fraction). 


a va a 
Thus, given e > 0 we can choose 6 = ya e; then |x — al < 8 implies yx —ya| 
< e, as required. A 


In practice, it is usually more efficient to use the laws of limits than the e-6 
definition, to evaluate limits. These laws were presented in Section 1.3 and are 
recalled here for reference. 


Basic Properties of Limits 


Assume that lim f(x) and lim, ., 8(%) exist: 


X~>Xg 


Sum rule: 


lim [ f(x) + g(x)] = Jim f(x) + Jim 8): 


XX xX>Xo 


Product rule: 
Jim [ f()g(x)] = Jim fC) Jim, 8(*)- 
Reciprocal rule: 


lim [1/f(x)]=1/ lim f(x) if fim f(*) #0. 


X>XQq xX 7>XQ 
Constant function rule: 


lim c=. 
X>Xq 


Identity function rule: 


lim x= x9. 
x>Xo 


Replacement rule: If the functions f and g agree for all x near x 
(not necessarily including x = x), then 


Jim J) = Jim, 8) 


Rational functional rule: If P and Q are polynomials and Q(x) «0, 
then P/Q is continuous at x9; ie., 


lim [| P(x)/Q(x) | = P(xo)/Q(x0)- 


xX J= 


Composite function rule: If h is continuous at lim,_,,, f(x), then 


Jim h( FC) = (lim, f(2)). 


xX>Xo 
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The properties of limits can all be proved using the e-6 definition. The 
theoretically inclined student is urged to do so by studying Exercises 75—77 at 
the end of this section. 

Let us recall how to use the properties of limits in specific computations. 


Example 2 Using the fact that lim ( 1 = g086 ) = 0, find lim cos( 1— E088), 
40 0 6-0 0 


Solution The composite function rule says that lim, ,. A(f(x)) = Adim,.,,., f(x) if h is 
continuous at lim,_,., f(x). We let f(@) = (1 — cos@)/@, and h(@) = cos@ so 
that A(f(@)) = cos[(1 — cos@)/6]. Hence the required limit is 


=hltim La cosé \ _ = 
lim h( f(8)) = A{ tim += ) = c0s0 = 1, 


since cos is continuous at@=0. A 


2 
Example 3 Find (a) Kim (== Sx + 6) sna) im ( x-1 } 
x72 x~2 x ix =. i 


Solution (a) Since the denominator vanishes at x = 2, we cannot plug in this value. The 
numerator may be factored, however, and for any x #2 our function is 


easene 4) oo 
x-2 x—-2 
Thus, by the replacement rule, 
lim x? —5x +6 = 
x2 x—-2 
(b) Again we cannot plug in x = 1. However, we can rationalize the denom- 
inator by multiplying numerator and denominator by /x + 1. Thus (if x ¥ 1): 


acl 


i —3)=2-3=-1. 
lim (x 3) 1 


1 (e-Ne+t  O 
As x approaches 1, this approaches 2, so lim,_,,[(x — 1)/(/x -)]=2. A 


Limits of the form lim,_,.,. f(x), called limits at infinity, are dealt with by a 
modified version of the ideas above. Let us motivate the ideas by a physical 
example. 

Let y = f(2) be the length, at time ¢, of a spring with a bobbing mass on 
the end. If no frictional forces act, the motion is sinusoidal, given by an 
equation of the form f(t) = yo + acoswt.' In reality, a spring does not go on 
bobbing forever; frictional forces cause damping, and the actual motion has 
the form 


y = f(t) = yo + ae "cos wt, (1) 


where b is positive. A graph of this function is sketched in Fig. 11.1.2. 

As time passes, we observe that the length becomes and remains arbitrar- 
ily near to the equilibrium length yo. (Even though y = yo already for f¢ 
= 7/2, this is not the same thing because the length does not yet remain 
near yg.) We express this mathematical property of the function f by writing 
lim,_,.. f() = yo. The limiting behavior appears graphically as the fact that the 


' This is derived in Section 8.1., but if you have not studied that section, you should simply take 
for granted the formulas given here. 
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Figure 11.1.2, The motion 
of a damped spring has 
the form 


y= fl) = yo+ae~ 


"cos wt. 


Figure 11.1.3. When 

lim, f(x) = J, we can 
catch the graph in the 
shaded region by sliding the 
region sufficiently far to the 
right. This is true no matter 
how small e may be. 


Figure 11.1.4. When it is 
not true that lim,_,,, f(x) 
= /, then for some e, we 
can never catch the graph 
of fin the shaded region, 
no matter how far to the 
right we slide the region. 
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graph of f remains closer and closer to the line y = yg as we look farther to the 


right. 


The precise definition is analogous to that for lim,_,,, f(x). As is usual in 
our general definitions, we denote the independent variable by x rather than ¢. 


The e-A Definition of lim, ,, ,, f(x) 


Let f be a function whose domain contains an interval of the form 
(a, 00). We say that a real number / is the limit of f(x) as x approaches co 
if, for every positive number ¢«, there is a number A >a such that 
| f(x) — 1] < e whenever x > A. We write lim,_,,, f(x) = /. 

A similar definition is used for lim,_,_ ,, f(x) = 1. 

When lim,.,,. f(x) = / or lim,_,_ ,, f(x) = /, the line y = /is called a 
horizontal asymptote of the graph y = f(x). 


We illustrate this definition in Figs. 11.1.3 and 11.1.4 by shading the region 
consisting of those points (x, y) for which x < A or for which x > A and 
ly — | < e. If lim,_,,, f(x) = 1, we should be able to “catch” the graph of f in 
this region by choosing A large enough—that is, by sliding the point A 


sufficiently far to the right. 


(a) 


(b) 
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Example 4 


Solution 


Figure 11.1.5. Illustrating 
the fact that 
lim, ,..1x?/(1 + x?)] = 1. 


Example 5 
Solution 


Example 6 


Solution 


There is an analogous definition for lim, _,_,, f(x) in which we require a 
number A (usually large and negative) such that | f(x) —/|<eifx <A. 


Prove that lim 
x7 


= 1 by using the e-A definition. 
1 + x? 


Given e > 0, we must choose A such that |x?/(1 + x?) — 1| < e for x > A. We 
have 


To make this less than e, we observe that 1/x? < e whenever x > 1/ye, so we 
may choose A = 1/ye . (See Fig. 11.1.5.) A 


At the beginning of Section 6.4. we stated several limit properties for e* and 
Inx. Some simple cases can be verified by the e-A definition; others are best 
handled by l’H6pital’s rule, which is introduced in the next section. 


Use the e-A definition to show that for k < 0, lim, ,. e** =0. 


X>CO 


First of all, we note that f(x) = e* is a decreasing positive function. Given 
e > 0, we wish to find A such that x > A implies e** < e. Taking logarithms of 
the last inequality gives kx < Ine, or x > (Ine)/k. So we may let A = (Ine)/k. 
(If e is small, Ine is a large negative number.) A 


The examples above illustrate the e-4 method, but limit computations are 
usually done using laws analogous to those for limits as x > x9, which are 
stated in the box on the facing page. 


: nay aes im Set? 
Find (a) Jim ( . + 3 + sland (b) Jim, eee 
(a) We have 


lim (14 3 


2 
( 3, +5) = Jim + +3( Jim +) + jim 5=04+3-0+5=5, 
x>ool x x? x>0O X x70 x x00 


(b) We cannot simply apply the quotient rule, since the limits of the numera- 
tor and denominator do not exist. Instead we use a trick: if x #0, we can 
multiply the numerator and denominator by 1/x to obtain 
8x +2 _ 8 + (2/x) 
3x1" 3=(1/x) 
By the replacement rule (with A = 0), we have 


8+ (2/x 
8x+2 _ jn (2/x) 340 _ 8 


yee 3x—1 x50 3—(1/x) 3-0 3° 


(The values of (8x + 2)/(3x —1) for x = 10’, 104,105, 10° are 2.682..., 
2.66682 .. . ,2.6666682 . . . ,2.666666682...) A 


for x #0. 
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Example 7 


Solution 


Vxt+1—x 
Vx241 


ee 


x 
Figure 11.1.6. As the length 
x goes to oo, the difference 
ix? +1 —x between the 
lengths of the hypotenuse 
and the long leg goes to 
zero. 


11.1 Limits of Functions 515 


Limits of Functions as x Approaches oo 


Constant function rule: 


lim c= c. 
x>0O 
1/x rule: 


lim 1 =0, 
x—>0o X 
Assuming that lim,_,,, f(x) and lim,.,,, g(x) exist, we have these addi- 


tional rules: 


Sum rule: 
lim, [ f(*) + g(*)] = Jim, f(x) + Jim g(x). 


Product rule: 


lim [ f(x)g(x) | = lim f(x) lim g(x). 


x00 x00 x CO 


Quotient rule: If lim,_,,, g(x) #0, then 


sf | EC). | ee 
|g) | “tim g() 
. wee) 
Replacement rule: If for some real number A, the functions f(x) and g(x) 
agree for all x > A, then 


fim, f=) = Jim, g(), 
Composite function rule: If h is continuous at lim,_,,, f(x), then 
dim, A(f(@)) = A( Jim, £@))- 


All these rules remain true if we replace 00 by —0oo (and “> A” by 
“< A” in the replacement rule). 


The method used in Example 6 also shows that 


ee a,x" + a, 4x" 1+ +++ tax + ay _ 
$0 GRP, et ce Bee Dy b, 
as long as b, # 0. 


Find lim,_,,,(¥x? + 1 —~x). Interpret the result geometrically in terms of right 
triangles. 


Multiplying the numerator and denominator by yx? + 1 +. gives 


yx? +1 —x = (yx? +1 gy 
yrr+1 +x 


_xe+l-x? _ 


Perret yx? +1+x 


As x> oo, the denominator becomes arbitrarily large, so we find that 
lim,._,,.(vx? + 1 — x) =0. For a geometric interpretation, see Fig. 11.1.6. A 


— 
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Example 8 Find the horizontal asymptotes of f(x) = ——*—.. Sketch. 


Solution We find 


x = m eset CReRTt = | 
xX>+o f 24] x-> + co + 1/x? 
and 
~~ aif2 
jim, —4— = lim Se lim Gee ae er ee 
(in the second limit we may take x < 0, sox = — x? ). Hence the horizontal 
asymptotes are the lines y = + 1. See Fig. 11.1.7. A 


at 


Figure 11.1.7. The curve 
y=x/yx?+1 has the 
lines y = —1 and y = las prea 
horizontal asymptotes. 


Consider the limits lim,_,sin(1/x) and lim,_,,(1/x”). Neither limit exists, but 
the functions sin(1/x) and 1/x? behave quite differently as x >0. (See Fig. 
11.1.8.) In the first case, for x in the interval (— 6,5), the quantity 1/x ranges 


Figure 11.1.8. lim,_,o f(x) 
does not exist for either of 
these functions. 


over all numbers with absolute value greater than 1/6, and sin(1/x) oscillates 

back and forth infinitely often. The function sin(1/x) takes each value 

between — 1 and 1 infinitely often but remains close to no particular number. 

In the case of 1/x?, the value of the function is again near no particular 

number, but there is a definite “trend” to be seen; as x comes nearer to zero, 

1/x? becomes a larger positive number; we may say that lim, _,,(1/x”) = 0c. 
Here is a precise definition. 


The B-5 Definition of lim,,.. f(x) = 0 


Let f be a function defined in an interval about x, except possibly at xg 
itself. We say that f(x) approaches oo as x approaches x, if, given any real 


number B, there is a positive number 6 such that for all x satisfying 
|x — Xo| < 6 and x # xo, we have f(x) > B. We write lim,_,,, f(x) = 0. 

The definition of lim,._,,, f(x) = — co is similar: replace f(x) > B in 
the B-6 definition by f(x) < B. 
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Remarks 1. In the preceding definition, we usually think of 6 as being small, while B is 
large positive if the limit is oo and large negative if the limit is — co. 
2. If lim,_,,,, f(x) is equal to + 00, we still may say that “lim,_,.., f(x) does not 
exist,” since it does not approach any particular number. 
3. One can define the statements lim,_,,, f(x) = oo in an analogous way. 


The following test provides a useful technique for detecting “infinite limits.” 


Reciprocal Test for lim... f(x) = 0 


Let f be defined in an open interval about x9, except possibly at x, itself. 
Then lim,.,,, f(x) = 00 if: 

1. For all x 4 xq in some interval about x9, f(x) is positive; and 

2. lim,.,.[1/flx)] = 0. 

Similarly, if f(x) is negative and lim,.,, [1/f(x)]=0, then 
lim,,., f(x) = — 0. 


The complete proof of the reciprocal test is left to the reader in Exercise 79. 
However, the basic idea is very simple: f(x) is very large if and only if 1/f(x) 
is very small. 

A similar result is true for limits of the form lim,_,,, f(x); namely, if f(x) 
is positive for large x and lim,.,,.[1/f(x)] = 0, then lim,_,., f(x) = oo. 


2 
Example 9 Find the following limits: (a) lim ee (b) him. > 
xl (x — 1) x0 x3/ 
Solution (a) We note that 1/(x — 1)* is positive for all x # 1. We look at the reciprocal: 
lim,._,,(x — 1)? = 0; thus, by the reciprocal test, lim,_,,[1/(x — 1)?] = 00. 


(b) For x > 1, (1 — x?)/x/? is negative. Now we have 


: ee 1 a 1 1 
aint [ae ao yal? y1/2 =i x72 1 /x2 =] 
= iim —) lim. —-} = 2.9: (=1) 20, 


x0 x '/2 x > 00 1/x?-1 


so lim, _,,,[(1 — x?)/x3/?] = — 00, by the reciprocal test. 

If we look at the function f(x)=1/(x — 1) near x9=1 we find that 
lim,,,[1/f(x)] = 0, but f(x) has different signs on opposite sides of 1, so 
lim,._, ,[1/(x — 1)] is neither co nor ~— oo. This example suggests the introduc- 
tion of the notion of a “one-sided limit.” Here is the definition. 


One-Sided Limits 


Let f be defined for all x in an interval of the form (x, ). We say that 
f(x) approaches | as x approaches xy from the right if, for any positive 
number e, there is a positive number 6 such that for all x such that 
Xq <X < Xo + 8, we have | f(x) — 1| < e. We write lim, ,..4 f(x) = 1. 

A similar definition holds for the limit of f(x) as x approaches x, 
from the left; this limit is written as lim,_,,... f(x) = /. 


In the definition of a one-sided limit, only the values of f(x) for x on one side 
of x9 are taken into account. Precise definitions of statements like 
lim,_,.,+ [(x) = 00 are left to you. We remark that the reciprocal test extends 
to one-sided limits. 
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; ; 1 Sel ew Ms 
Example 10 = Find (a) ie, (- =x)’ (b) a (l=), 
x? + 2)|x x? + 2)|x 
(c) lim came lial and (d) lim eel) 
x>0+ x x0- - 


Solution (a) For x > 1, we find that 1/(1 — x) is negative, and we have lim,_,,(1 — x) 
= 0, so lim, _,,,[1/(1 — x)] = — oo. Similarly, lim, ,,_[1/(1 — x)] = +, so 
we get +00 for (b). 
(c) For x positive, |x|/x = 1, so (x? + 2)|x|/x = x7 +2 for x > 0. Thus the 
limit is 0? + 2 =2. 
(d) For x <0, |x|/x = —1, so 


(x? + 2))x| ; 

lim -————— = — lim [x +2]= —2.A 
x30- x x0- 

If a one-sided limit of f(x) at xo is equal to’ co or — 00, then the graph of f lies 

closer and closer to the line x = x9; we call this line a vertical asymptote of the 

graph.. 


Example 11 Find the vertical asymptotes and sketch the graph of 


= 1 
FOO Byrd 


Solution Vertical asymptotes occur where lim,.,,..[1/f(x)] = 0; in this case, they 
occur at X»=1 and x)=2. We observe that f(x) is negative on (— 00, 1), 
positive on (1,2), and positive on (2, 00). Thus we have lim,.,,_ f(x) = — 00, 
lim,_.;, f(x) = 0, lim, _,,_ f(x) = 0, and lim,.,,, f(x) = oo. The graph of f 
is sketched in Fig. 11.1.9. A 


Figure 11.1.9. The graph 
y=1/(x — 1)(x — 2)* has 
the lines x = 1 and x = 2 as 
vertical asymptotes. 


We conclude this section with. an additional law of limits. In the next sections 
we shall consider various additional techniques and principles for evaluating 
limits. 


Comparison Test 


1. If lim,_,., f(x) = 0 and | g(x)| < | f(x)| for all x near xp with x # Xp, 
then lim,_,., g(x) = 0. 


2. If lim,_,,, f(x) =0 and |g(x)| <|f(x)| for all large x, then 
lim,._, .) §(*) = 0. 


Some like to call this the “sandwich principle” since g(x) is sandwiched 


between —|f(x)| and | f(x)| which are squeezing down on zero as x > Xo (or 
x—> 0 in case 2). 
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Example 12 (a) Establish comparison test 1 using the ¢-8 definition of limit. 
(b) Show that lim, +9] x sin( 1 )] = 0. 


Solution 


(a) Given e > 0, there is a 5 > 0 such that | f(x)| < « if |x — xo| < 6, by the 


assumption that lim, ,,, f(x) =0. Given that e >0, this same 6 also gives 
|g(x)| <e if |x — x9| <8 since | g(x)| < | f(x)|. Hence g has limit zero as 


X—> Xo as well. 


(b) Let g(x) = xsin(1/x) and f(x) = x. Then | g(x)| < |x| for all x #0, since 
|sin(1/x)| < 1, so the comparison test applies. Since x approaches 0 as x > 0, 


so does g(x), A 


Exercises for Section 11.1 


Verify the limit statements in Exercises 1-4 using the 
e-6 definition. 


1. lim,_.,x* = a? 

2. lim,.3(x? — 2x + 4) =7 

3. lim,_,,(x? + 2x? + 2) = 47 

4, lim,,.,3(x° + 2x) = 33 

5. Using the fact that lim, ,o[(tan@)/0] = 1, find 


limg_,oexp[(3 tan 6) / 4]. 
. Using the fact that limg_,o{(sin@)/@] = 1, find 
limg_,9cos[(a sin 0)/(48)]. 


Find the limits in Exercises 7-12. 


n 


2 
-4 
7. lim (x? — 2x + 2) de 
x93 x>-2 x2744 
24 3/y 
9. lim ee oo 10. lim yx-3 
x2 (x? — 5x +6) x027 X27 
34+x)-9 3 
ie 12. lim —*=2 
x0 x x22 x? —3x+2 


Verify the limit statements in Exercises 13-16 using the 
e-A definition. 


3 
13, lim L4* 2] 14. lim 3% =0 
x00 3 x00 xe+2 
15. lim (1+ e*)= 1 16. lim — =0 
x00 xo Inx 
Find the limits in Exercises 17~24. 
17. tim(2+2-2) 18. im (5-5 +5) 
x—ool x x2 xX 0Oo x2 x3 
2 
19. lim 10x =2 20. lim —4%+3 
X00 15x23 x>0o x+2 
2 2 
MW. lim 3X t2x4+4 949 x" + xe7* 
x00 5x2 + x +7 x0 § x2 42 ' 
23. lim x+2+4+1/x 74. Ii x—-3-1/x 


xo 2x +34+2/x x70 e454 1/x? 


25. Find lim, ol Vx? +a? ~—x] and interpret your 
answer geometrically. 


26. Find lim, o[¥e2x2 +1 ~cx] and interpret your 
answer geometrically. 
27. Find the horizontal asymptotes of the graph of 


yx? +1 —(x +1). Sketch. 


28. Find the horizontal asymptotes of the graph y = 


(x+ 1)/ yx? +2. Sketch. 


Find the limits in Exercises 29-32 using the reciprocal 
test. 


29, lim 5 30. lim 7 
x2 (x — 2) x2 (x — 2) 
2 4 
She tim 22 42° ime tS 
x00 ix x00 5/2 
Find the one-sided limits in Exercises 33-40. 
; 2_4 
33. lim: 5 
x>2+ (x —2) 
2 
34. lim 4 
x>2— (x — 2) 
— 1)\(x -2 
ey SOS 
x20— x(x + 1)(x +2) 
x(x +3 
46 ( ) 


eG a2) 
(x? — 1)Ix| 
m pei 


37 
x0+ x 
449 
5a) Gg. A EL 
x0 x 
30) Nita 
*73- (2x — 1)" 
x—-1) 
40. lim ( ) 


xt, XA 1 / 2 
Find the vertical and horizontal asymptotes of the 


functions in Exercises 41-44 and sketch their graphs. 
1 1 


WOW see OSM Tees 
| = _* 
INS area ae aa or 


45. (a) Establish the comparison test 2 using the e-A 
definition of limit. (b) Use (a) to find 


lim | sin =) 
xo] x x 


46. (a) Use the B-6 definition of limit to show that if 
lim,_,,, {(%) = 00 and g(x) > f(x) for x close to 
Xo, X # Xq, then lim, ,., g(x) = oo. (b) Use (a) to 
show that lim,_,;[(1 + cos*x)/(1 — x)*] = 0. 


Copyright 1985 Springer-Verlag. All rights reserved. 


Chapter 11 Limits, L’Hopital's Rule, and Numerical Methods 


520 
Find the limits in Exercises 47-60. 
3 

47 tin 2 48. lim —! 
x1 oh 5x x1 X— 1 

49. lim *—1 50. lim —%—2 
xo1 x?-1 x32 x7 +3x +2 

2 a3 no 

51. lim 2 42%-3 59 tim 2° o! 
x>-3 x*+x-6 xo1 x—1 

2n+1 

5af is a 54. lim ~~ 2 
xo-l xt x72 x — 2 

x2 + 3x+6 Se | 

55. ble 9x1 56 lim sin(—) 

57. lim £1 58. lim sin{ 2*.*4 
xol+ X-1 x00 6x2 +9 

In 2x 60. _lim_ In(x? 

59. dim fim, in(x") 

Find the horizontal and vertical asymptotes of the 
functions in Exercises 61-64. 
+ 1)(x-1 

61. y= x 62. y= AAP): 

x2—1 (x ~— 2)x(x + 2) 
_ e~+2x _ mx-/1 

ra *— 2x Shey Inx +1 

65. Let f(x) and g(x) be polynomials such that 
lim,... of f(x)/g(x)] = /. Prove that the limit 
lim, —  f(x)/ g(x) is equal to / as well. What 
happens if / = oo or — 00? 

66. How close to 3 does x have to be to ensure that 
|x? —2x — 21 | <ide? 

67. Let f(x) = [xl. 

(a) Find f (x) and sketch its graph. 

(b) Find lim,_,9_ f’(x) and lim,_.94 f’(x). 

(c) Does lim,_,o f’(x) exist? 

68. (a) Give a precise definition of this statement: 
lim,_,.. f(x) = — 00. (b) Draw figures like Figs. 
11.1.1, 11.1.3, and 11.1.4 to illustrate your defini- 
tion. * 

69. Draw figures like Figs. 11.1.1, 11.1.3, and 11.1.4 
to illustrate the definition of these statements: 
(a) lity yry+ f= 45 ©) limy say f(X) = ©. 
[Hint: The shaded region should include all 
points with x < X9.] 

70. (a) Graph y = f(x), where 

af ixl/x, x0, 
ix = 
Ie ee 
Does lim,._,9 f(x) exist? 
(b) Graph y = g(x), where 
-/xtl, x <0, 
g(x) (ek x>0. 
Does lim,_,9 g(x) exist? 

(c) Let f(x) be as in part (a) and g(x) as in part 
(b). Graph y = f(x) + g(x). Does 
lim,_,of f(x) + g(x)] exist? Conclude that the 
limit of a sum can exist even though the 
limits of the summands do not. 

71. The number N(f) of individuals in a population 


at time ¢ is given by 
3t 


Ze e 
MAINS (3/2) +e 
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Find the value of lim,,,,N(t) and discuss its 
biological meaning. 

72. The current in a certain RLC circuit is given by 
I(t) = {{(1/3)sin ¢ + cos tle-‘/2 +4} amperes, 
The value of lim,_,,,/(£) is called the steady-state 
current; it respresents the current present after a 
long period of time. Find it. 

73. The temperature T(x, f) at time ¢ at position x 
of a rod located along 0 < x < / on the x axis 
is given by the rule T(x, f) = B,e™""sinA,x 
+ Bie" sind,x + Bye""**sind,x, where p,, 
Hz, M3, 44, Az, 43 are all positive. Show that 
lim,..,, T(x, f)=0 for each fixed location x 
along the rod. The model applies to a rod with- 
out heat sources, with the heat allowed to radi- 
ate from the right end of the rod; zero limit 
means all heat eventually radiates out the right 
end. 

74. A psychologist doing some manipulations with 
testing theory wishes to replace the reliability 
factor 


R= eR (Spearman— Brown formula) 
by unity, because someone told her that she 
could do this for large extension factors n. She 
formally replaces n by 1/x, simplifies, and then 
sets x = 0, to obtain 1. What has she done, in the 
language of limits? 

*75. Study this e-6 proof of the sum rule: Let 
lim,,,f(«) = L and lim,.,,, g(x) = M. Given 
# > 0, choose 6, > 0 such that |x — x | < 8, and 
x #Xpq implies | f(x) — L| < e/2; choose 6, > 0 
such that |x — x9] <6), xx, implies that 
|g(x)— M|<e/2. Let & be the smaller of 6, 
and 65. Then |x — x9| <6, and x # xq implies 
(f(x) + g(x) — (L + M)| < | f(x) - LI] + 
| g(x) — M| (by the triangle inequality |x + y| < 
|x| + |yl|). This is less than e/2+ ¢/2 =e, and 
therefore lim,_,,,[ f(x) + g)] = L+ M. 

Now prove that lim,_,, [af(x) + bg(x)] = 
alim,_,,, f(x) + 5 lim,.,,, g(x). 

*76. Study this e-6 proof of the product rule: If 
lim,_,,, f(x) = L and lim,,,,g(x) = M, then 
lim, 5, f(x)g(x) = LM. 

Proof: Let e > 0 be given. We must find a 
number 6 >0 such that | f(x)g(x)- LM|<e 
whenever |x — xo| < 6, x # Xo. Adding and sub- 
tracting f(x)M, we have 


| f(x) g(x) — LM| 
= | f(x) g(x) — fx) M + f(x)M — LM| 
< [f(x 1g) — M| + | f) ~ EL], 


The closeness of g(x) to M and f(x) to L must 
depend upon the size of f(x) and |M|. Choose 
6, such that |f(x)- Ll < whenever 
|x ~ xo] < 6), x # Xg. Also, choose 62 such that 
|x — x9| < 8), x # Xp, implies| that | f(x) - LI 


e/(2|M|) if M #0 
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<1, which in turn implies that | f(x)| <|L|+1 
(since | f(x) = [f(x) — L + L] < | f(x) — L| + 
|L|< 1+ |Z). Finally, choose 6; >.0 such that 
| g(x) — M| <é/[2(|L| + 1)] whenever |x — x9| 
< 83, x # Xo. Let & be the smallest of 6), 6), and 
83. If |x — xo| < 6, x # Xo, then |x — xo] < 4), 
|x — xo] < 8, and |x — xo| < 63, so by the 
choice of 6,, 62, 63, we have 


| f(x) g(x) — LM| 
< [fo g(x) — M1 + | fC) — LIM 


<(iL/ +) |M| 


€ 
Ee ah 
2UL[+ 1) ~ 2M] 
as 


and so | f(x)g(x) - LM|<e. 

Now prove the quotient rule for limits. 
Study the following proof of the one-sided com- 
posite function rule: If lim,_,,,, f(x) = L and g 
is continuous at L, then g(f(x)) is defined for all 
x in some interval of the form (x9,5), and 
lim,..x54 g( f(x) = g(L). 

Proof: Let « >0. We must find a positive 


11.2 


*78, 
*79, 


x80. 


*81. 
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number 6 such that whenever x9 < x < x9 + 6, 
g(f(x)) is defined and | g(f(x)) — g(L)| <e. 
Since g is continuous at L, there is a positive 
number p such that whenever | y — L| <p, g(y) 
is defined and | g(y)— g(L)| <«. Now since 
lim,...,+ f(x) = L, we can find a positive num- 
ber 6 such that whenever x9 << x < x9 + 6, 
| f(x) — L| <p. For such x, we apply the previ- 
ously obtained property of p, with y = f(x), to 
conclude that g(f(x)) is defined and that 
| g(f(x)) — g(L)| < e. 

Now prove the composite function rule. 
Use the -A definition to prove the sum rule for 
limits at infinity. 
Use the B-6 definition to prove the reciprocal 
test for infinite limits. 
Suppose that a function f is defined on an open 
interval J containing x9, and that there are num- 
bers m and K such that we have the inequality 
| f(x) — f(x) — m(x — xo)| < K|x — xl? for all 
x in J. Prove that f is differentiable at x with 
derivative f’(xp) = m. 
Show that lim,.,,. f(x) =/ if and only if 
lim, 59, f(l/y) = 4. (This reduces the computa- 
tion of limits at infinity to one-sided limits at 
zero.) 


Differentiation can be used to evaluate limits. 


L’H6pital’s rule” is a very efficient way of using differential calculus to 
evaluate limits. It is not necessary to have mastered the theoretical portions of 
the previous sections to use l’H6pital’s rule, but you should review some of the 
computational aspects of limits from either Section 11.1 or Section 1.3. 

L’H6pital’s rule deals with limits of the form lim,.,,.[ f(x)/g(x)], where 
lim,_,,, f(x) and lim,.,,, g(x) are both equal to zero or infinity, so that the 
quotient rule cannot be applied. Such limits are called indeterminate forms. 
(One can also replace x9 by 00, x9 +, OF Xq —.) 


Our first objective is to calculate lim,_,.[ f(x)/g(x)] if f(xo) =0 and 
g(Xo) = 0. Substituting x = xg gives us %, so we say that we are dealing with 
an indeterminate form of type 2. Such forms occurred when we considered the 
derivative as a limit of difference quotients; in Section 1.3 we used the limit 
rules to evaluate some simple derivatives. Now we can work the other way 
around, using our ability to calculate derivatives in order to evaluate quite 
complicated limits: ’Hé6pital’s rule provides the means for doing this. 

The following box gives the simplest version of |’Hépital’s rule. 


2 In 1696, Guillaume F. A. l’Hépital published in Paris the first calculus textbook: Analyse des 
Infiniment Petits (Analysis of the infinitely small). Included was a proof of what is now referred to 
as l’Hopital’s rule; the idea, however, probably came from J. Berrioulli. This rule was the subject 
of some work by A. Cauchy, who clarified its proof in his Cours d’Analyse (Course in analysis) in 
1823. The foundations were in debate until almost 1900. See, for instance, the very readable 
article, “The Law of the Mean and the Limits 8, 2,” by W. F. Osgood, Annals of Mathematics, 
Volume 12 (1898-1899), pp. 65-78. 
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L’H6épital’s Rule: Preliminary Version 


Let f and g be differentiable in an open interval containing x9; assume 
that f(xo) = g(xo) = 0. If g’(xo) #0, then 


am L) _ £0) 
=o (8) 8) 


To prove this, we use the fact that f(x) = 0 and g(xo) = 0 to write 


a(x) g(*)— 8(%) E82) = 80%) ]/( — Xo) 
As x tends to xy, the numerator tends to f’(x9), and the denominator tends to 
g'(Xo) #9, so the result follows from the quotient rule for limits. 
Let us verify this rule on a simple example. 


xol| x-— 1 


3 
Example 1 Find im | x*— 1 } 


Solution Here we take x)= 1, f(x)=x°—1, and g(x) =x — 1. Since g’(1) = 1, the 
preliminary version of l’H6pital’s rule applies to give 


xe-—1_ fC) oar 


We know two other ways (from Chapter 1) to calculate this limit. First, we can 
factor the numerator: 


2 
a ie lea! | aa a) ED rege sap (x # 1). 
x= 1 x- | 
Letting x1, we again recover the limit 3. Second, we can recognize the 
function (x? — 1)/(x — 1) as the different quotient [A(x) — A(1)]/(« — 1) for 
h(x) = x3. As x > 1, this different quotient approaches the derivative of h at 
x=1, namely 3. & 


The next example begins to show the power of |’Hépital’s rule in a more 
difficult limit. 


Example 2 Find lim £08¥=1_ 
x70 sin x 


Solution We apply l’Hépital’s rule with f(x) =cosx —1 and g(x) =sinx. We have 
f@) = 0, g(0) = 0, and g’(0) = 140, so 
cosx—1 _ Ff’) _ — sin(0). = 


a sinx —_g’(0)_~—scos(0) = 0. A 


_ This method does not solve all 2 problems. For example, suppose we wish to 
find 


Hey sinx — x 
x0 x3 


If we differentiate the numerator and denominator, we get (cosx — 1)/3x’, 
which becomes $ when we set x = 0. This suggests that we use I’H6pital’s rule 
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again, but to do so, we need to know that lim,..,,[/(x)/g(x)] is equal to 
lim,.,,[f'(~)/g'()], even when f’(x9)/g'(xo) is again indeterminate. The 
following strengthened version of |’Hépital’s rule is the result we need. Its 
proof is given later in the section. 


L’H6épital’s Rule 


Let f and g be differentiable on an open interval containing x», except 
perhaps at x, itself. Assume: 


(i) g(x) #0, 
(ii) g’(x) #0 for x in an interval about xy, x # Xo, 


(iii) f and g are continuous at x9 with f(xo) = g(x) = 0, and 


cosx — 1 


2 


Example 3 Calculate lim 
x>0 x 


Solution This is in $ form, so by l’H6pital’s rule, 


lim S084 —! = tim —SiPx 


x70 x x0 2x 
if the latter limit can be shown to exist. However, we can use |’H6pital’s rule 
again to write 

lim 2S!2X = jim —£08* 

x0 2x x0 : 
Now we may use the continuity of cosx to substitute x = 0 and find the last 
limit to be — }; thus 


+ cosx-1__1 
cee = 


To keep track of what is going on, some students like to make a table: 


form type limit 


cosx — 1 0 indeterminate 
ae 0 

— sin x 0 indeterminate 
2x 0 


determinate 


| 
NIS 
D 
tad 
| 
~2 2 
N)— 


Each time the numerator and denominator are differentiated, we must check 
the type of limit; if it is 8, we proceed and are sure to stop when the limit 
becomes determinate, that is, when it can be evaluated by substitution of the 
limiting value. 
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Warning If l’H6pital’s rule is used when the limit is determinate, incorrect answers can 
result. For example, lim,_,.[(x? + 1)/x] = oo but l’Hépital’s rule would lead 
to lim,_,9(2x/1) which is zero (and is incorrect). 


Example 4 Find lim S2%—~ | 
x -0 tanx — x 


Solution This is in $ form, so we use l’H6pital’s rule: 


form type limit 

ri sinx — x 0 9 
g tanx — x 0 

St cosx — | 0 9 
- sec’x — | 0 

ie — sinx 0 9 
g” 2 sec x (sec x tan x) 0 
f = = SOs r determinate 
§ 4sec*x tan“ + 2 sec*x 2 

Thus lim S2X—*X 1 4 
x20 tanx —x 2 


L’H6pital’s rule also holds for one-sided limits, limits as x > 00, or if we have 


indeterminates of the form §. To prove the rule for the form in case 


X—> oo, we use a trick: set = 1/x, so thatx =1/t and t>0+ as x>+00. 
Then 


lim Fe) = lim Lu) 
x>4+00 g(x) 0+ gi(1/2) 

— pg LUD 
ot = Fe(I/2) 
_, (a/af(t/t) 
130+ (d/dt)g(1/t) 
on £0/0 
130+ g(1/t) 

f(*) 


1m a 
XxX + 00 g(x) 


(by the chain rule) 


(by ’'H6pital’s rule) 


It is tempting to use a similar trick for the & form as x > Xo, but it does 
not work. If we write 


f(x) _ 1/g(x) 
B(x) I/f(x) ’ 
which is in the $ form, we get 
tim £22. 2 tim 2X @O/Le@r 
ic aie (Co) y 


which is no easier to handle. For the correct proof, see Exercise 42. 
The use of l’H6pital’s rule is summarized in the following display. 
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L’Hépital’s Rule 


To find lim,,..[f(x)/g(x)] where lim,.,,, f(x) and lim,.,,. g(x) are 
both zero or both infinite, differentiate the numerator and denominator 
and take the limit of the new fraction; repeat the process as many times 
as necessary, checking each time that Hdpital’s rule applies. 


If lim, _,., f(x) = lim,.,,,, g(*) = 0 (or each is +0), then 
im J) = lim Le) 
x>Xo g(x) XIX ¥ (x) 


(xq may be replaced by +00 or xg +). 


The result of the next example was stated at the beginning of Section 6.4. The 
solution by l’Hépital’s rule is much easier than the one given in Review 
Exercise 90 of Chapter 6. 


: _ Inx 
Example 5 Find Jim, SP? where p > 0. 


Solution This is in the form &. Differentiating the numerator and denominator, we 


find 
lim 2X = tim Jie = lim — =0, 
x20 X x00 px? x00 px 
sincep>0. A 


Certain expressions which do not appear to be in the form f(x)/g(x) can be 
put in that form with some manipulation. For example, the indeterminate 
form oco-0 appears when we wish to evaluate lim,_,,, f(x)g(x) where 
lim,_,., f(x) = 0 and lim,,,, g(x) = 0. This can be converted to 2 or & form 
by writing 


feyse)= py or feNse)= Dees 


Example 6 Find lim,_,o, xInx. 
Solution We write xInx as (Inx)/(1/x), which is now in & form. Thus 


ia ela i Oe en i Gy ik 
x30+ x04 1/x x04 — xe x20+ 


Indeterminate forms of the type 0° and 1” can be handled by using loga- 
rithms: 


Example 7 Find (a) lim, _,), x* and (b) lim,_,,x'/"~™. 


Solution (a) This is of the form 0°, which is indeterminate because zero to any power is 
zero, while any number to the zeroth power is 1. To obtain a form to which 
l’H6pital’s rule is applicable, we write x* as exp(xInx). By Example 6, we 
have lim,.9, xInx = 0. Since g(x) = exp(x) is continuous, the composite 
function rule applies, giving lim,..9,exp(xInx) = exp(lim,_.9, xIn x) = e° 
= 1, so lim,.9, x* = 1. (Numerically, 0.1%! = 0.79, 0.001°°°* = 0.993, and 
0.00001°9-0°°° = 0.99988.) 


Copyright 1985 Springer-Verlag. All rights reserved. 


526 


Example 8 


Solution 


Cauchy’s mean 
value theorem 


Proof 


Chapter 11 Limits, L’HOpital’s Rule, and Numerical Methods 


(b) This has the indeterminate form 1°. We have x!/7) = e(0/@-D; 
applying l’Hdpital’s rule gives 


: . I|/x 

lim Inx _ lim i/x = 1, 
x71 x x21 1 

so 
lim x) = lim e(inx)/(x—1) = elim,oif(n x) /(x~1)] = e!=e, 
x1 x71 


If we set x = 1+(1/n), then x1 when n— 00; we have 1/(x — 1) =n, so 
the limit we just calculated is lim,.,,,(1 + 1/n)”. Thus l’H6pital’s rule gives 
another proof of the limit formula lim,_,,.(1 + 1/n)"=e. A 


The next example is a limit of the form oo — oo. 


Find lim( 7 +). 
x 0\ xsinx x? 
We can convert this limit to § form by bringing the expression to a common 


denominator: 


limit 


type 


8 
8 


1 — cosx 
2x sinx + x?cosx 
sin x 
2sinx + 4x cosx — x?sinx 


Colo oO]O olf 
2 


cos x 
g 6cosx — 6xsinx — x’cosx 


determinate 


al 


A 


Thus lim ( l -t)=3. 


x 00\ xsinx x? 


Finally, we shall prove l’Hépital’s rule. The proof relies on a generalization of 
the mean value theorem. 


Suppose that f and g are continuous on [a,b] and differentiable on (a,b) and that 
g(a) # g(b), Then there is a number c in (a,b) such that 

. “and gi gced not vanish on (o,b). 
f(0) - f@) : 


80) —s@) 


= f'(). 


First note that if g(x) = x, we recover the mean value theorem in its usual 
form. The proof of the mean value theorem in Section 3.6 used the function 
f(4) - #(@ 
(= 1@)+4- 4) sa 
For the Cauchy mean value theorem, we replace x — a by g(x) — g(a) and 
look at 


f()- 4M 


h(x) = f(a) +[ g(x) — 8(@)] “(D)= £1a)- 
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Notice that f(a)= h(a) and f(b) =A(b). By the horserace theorem (see 
Section 3.6), there is a point ¢ such that f’(c) = h’(c); that is, 


on 7) si=a00 | 


which is what we wanted to prove. Bl 
We now prove the final version of l’H6pital’s rule. Since f(x9) = g(%o) 
= 0, we have 


f(x) _ fe) =f) _ Flex) 


epithe EN on PNY ce PN SS 1 

a) 8) 8%) 8G a 
where c, (which depends on x) lies between x and x. Note that c,— x9 as 
X—> Xg. Since, by hypothesis, lim,_,,.[ f’(x)/g'(x)] = J, it follows that we also 


have lim,.,..[f'(¢,)/g(c)l = 4 and so by equation (1), lim, ,..Lf@)/g@] 
=/1,8 


Exercises for Section 11.2 


Use the preliminary version of !’Hépital’s rule to evalu- 


ate the limits in Exercises 1-4. : . ‘< 
4 7 + 
(ie eee! 2 tin 222 25. lim —* 56 ie 
x33 x—-3 x72 x—-2 x00 x2 4+] x~00 xi+2 
3 
3 tim 2 22-4 tim * RA xt 25 et 25 
x>0 SInX xi sin(x = 1) 27. am ee 28. py er a ae 
Use the final version of |’Hé6pital’s rule to evaluate the x2 42x41 ; 5 
i ie ere i /(1- x?) 
limits in Exercises 5-8. 29. cae ead 30. as x 
5. lim S083¥—1 6 jin CO810x — 1 ao ie cosx — 1+ x7/2 


x0 5x? x0 8x? x30 x4 


7. lim Sit 2x —2x 8. lim sin3x — 3x Sn tas 
x30 x3 x30 x3 . ner ex*—] 
Evaluate the forms in Exercises.9-12. 33. lim 1+ cos x 
e~ xt++Inx soy fee oe 
9. lim ne 10. lim. 3x44 241 34. gin - 5 ian x 
: Inx 2 el/x : = 1/6 3 
ll. lim, —— 12. | . Sinx — x + (1/6)x 
x30'x 72 tans Ue 35. lim ae 
Evaluate the 0- oo forms in Exercises 13-16. eo din xe+inx +5 
: 4 7 TX tahoe 5x? + e-*+sinx 
13. lim [x“In x] 14. lim [tan — In x] 
15 ss 6 i 25 or 37. Find lim,._,9, x?In x, where p is positive. 
: TTX ii oo + 
peng on mls Fane CA 38. Use l’Hépital’s rule to show that as x oo, 


x"/e*—0 for any integer n; that is, e* goes to 
infinity faster than any power of x. (This was 
18. lim iC} rams y| proved by another method in Section 6.4.) 
x00 x *39. Give a geometric interpretation of the Cauchy 
mean value theorem. [Hint: Consider the curve 


Evaluate the limits in Exercises 17-36. 


17. lim [(tan x)*] 
x20 


19. Timm (cae —cotx) 20, lim |Inx — In(x — 1)] given in parametric form by y = f(), x = g(2).] 
x40. Suppose that f is continuous at x = x9, that f’(x) 
1 I yl+ x? —1 ». |i (x? —1 exists for x in an interval about x9, x # Xo, and 
: pa sin 2x : ar cos(ax /2) that lim, ,,, f(x) = m. Prove that f’(xo) exists 
and equals m. [Hini+.Use the mean value theo- 

_ 1 x? _ x +sin2x rem.] 
23. | 24. lin ————— ; 
pe 1+ x? pars 2x + sin3x *41. Graph the function f(x) = x*, x > 0. 
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(i) Let f and g be differentiable on (a, 00) with 
g(x) #0 and g’(x) 40 for all x>a. Use 


x42. Prove l’H6pital’s rule for xy = 00 as follows: to conclude that 
S@) | 
—~—-Il<e. 
g(x) 


Cauchy’s mean value theorem to prove that for 


every ¢ > 0, there is an M > a such that for 


yox>M, (iii) Complete the proof using (ii). 
fO)-F@)_ |, #43. (a) Find lim i in( =") 
(”) a F - 
Sin Se (b) Find Jim, 4 in( =") 
(ii) Write Bee a q 
flxy f@-f0) (c) Are your results consistent with the compu- 


g(x) - yro &(x) — g(y) 


tations of Exercise 30, Section 9.4? 


and choose y sufficiently large, 


11.3 


Figure 11.3.1. The region 
under the graph of f on 
[a, co) is unbounded. 


Example 1 


Solution 


Figure 11.3.2. The region 
under the graph of 1/x* on 
[1, co) has finite area. It is 


SP(dx/x‘) =. 


improper Integrals 


The area of an unbounded region is defined by a limiting process. 


The definite integral (°f(x)dx of a function f which is non-negative on the 
interval [a,b] equals the area of the region under the graph of f between a and 
b. Tf we let b go to infinity, the region becomes unbounded, as in Fig. 11.3.1. 
One’s first inclination upon seeing such unbounded regions may be to assert 
that their areas are infinite; however, examples suggest otherwise. 


: b seat 
Find i: 4 dx. What happens as b goes to infinity? 
1 x 


We have 
[B= [lesan x73 /?_ 1/B?-1_ 1- 1/b> 
1 1 


x4 =|) —3 3 
As b becomes larger and larger, this integral always remains less than 1; 
furthermore, we have 


. (bax. 1-1/5% _ 1 
b>0 J} a a a 

Example | suggests that 4 is the area of the unbounded region consisting of 
those points (x, y) such that 1 < x and 0< y < 1/x*. (See Fig. 11.3.2.) In 
accordance with our notation for finite intervals, we denote this area by 
Si(dx/x*). Guided by this example, we define integrals over unbounded 
intervals as limits of integrals over finite intervals. The general definition 
follows. 
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integrals over Unbounded Intervals 


ee that for a fixed, f is integrable on [a, b] for all b > a. If the limit 
lim,_,..{2f(x)dx exists, we say that the improper integral {°f(x)dx is 
convergent, and we define its value by 


[fe dx= jim [re dx. 


Similarly, if, for fixed b, f is integrable on [a,b] for all a << b, we 
define 


f "£0 dx= lim | f ” #(x) dx, 


if the limit exists. 
Finally, if f is integrable on [a,b] for all a < b, we define 


* feadx=[° f(xyaet f° f(x)dx, 
< oo ‘0 


if the improper integrals on the right-hand side are both convergent. 
If an improper integral is not convergent, it is called divergent. 


Example 2 For which values of the exponent r is f x" dx convergent? 
] . 


Solution We have 


r+1 yo rt 
=lim 27-1 x -1). 


, b 3 
lim { x’dx= lim = 
1 b> 0 r+i1 


boo J] bow Lf 
If r+1>0 (that is, r> —1), the limit lim,_,,.b’*! does not exist and the 
integral is divergent. If r + 1 <0 (that is, r< —1), we have lim,_,,,b’*' =0 
and the integral is convergent—its value is —1/(r + 1). Finally, if = —1 we 
have {?x~'dx =Inb, which does not converge as b> oo. We conclude that 
{?x'" dx is convergent just forr<—l. A 


Example 3 Find ite ee 
0 + x? 


Solution We write {%,,(dx/(1 + x”) = f°. (dx/(1 + x’) + [2 (dx/(1 + x”). To 
evaluate these integrals, we use the formula {(dx/(1 + x’)) = tan7'x. Then 


0 
f a jim (tan '0 — tan™'a) 
-ol+x*% 97 
= 0 — i “Ig=Q—(—7Z)\)=-7 
0 im, tan a=0 (=) - 
(See Fig. 5.4.5 for the horizontal asymptotes of y = tan™'x.) Similarly, we 


have 


i dx jim (tan~'b—tan7'0)= 2, 
Oo ft x? b> 00 2 


OO Os as gg 
so [ - I=a79 Tv. A 


Sometimes we wish to know that an improper integral converges, even though 
we cannot find its value explicitly. The following test is quite effective for this 
situation. 
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Comparison Test 


Suppose that f and g are functions such that 


(i) | f(x)| < g(x) for all x > a and 
(ii) f ” §(x) dx and if ” g(x) dx exist for every b > a. 


Then 

() If > ie g(x) dx is convergent, so is i "A f(x)dx, and 
(2) if f . f(x) dx is divergent, so is 7 7 g(x) dx. 
Similar statements hold for integrals of the type 


[i seve: and [E fej. 


Here we shall explain the idea behind the comparison test. A detailed proof is 
given at the end of this section. 

{f f(x) and g(x) are both positive functions (Fig. 11.3.3(a)), then the 
region under the graph of f is contained in the region under the graph of g, so 


Figure 11.3.3. Illustrating 
the comparison test. 


the integral (°f(x)dx increases and remains bounded as b> oo. We expect, 
therefore, that it should converge to some limit. In the general case (Fig. 
11.3.3(b)), the sums of the plus areas and the minus areas are both bounded 
by [3g2(x)dx, and the cancellations can only help the integral to converge. 

Note that in the event of convergence, the comparison test only gives the 
inequality — {}g(x)dx < [Pf(x)dx < [Pg(x)dx, but it does not give us the 
value of (Pf(x) dx. 


Example 4 Show thai ‘i - is convergent, by comparison with 1/x*. 
0 


dx 
yl +x? 
Solution We have 1/y1+x° <1/ yx? =1/x*, so it is tempting to compare with 

(dx /x*). Unfortunately, the latter integral is not defined because 1/x* is 
unbounded near zero. However, we can break the original integral in two 
parts: 


is dt 2 fle db o 6. 
ae eee 


The first integral on the right-hand side exists because 1/¥1 + x® is continu- 
ous on [0, 1]. The second integral is convergent by the comparison test, taking 


g(x) = 1/x4 and f(x) = 1/y1 + x®. Thus [% (dx/y1 + x®) is convergent. A 
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Example 5 Show that f x Te 7 dx converges (without attempting to evaluate). 
0 +x 


Solution We may apply the comparison test by choosing g(x) = 1/(1 + x) and f(x) = 
(sin x)/(1 + x)’, since |sin x| < 1. To show that [2(dx/(1 + x)) is convergent, 
we can compare 1/(1 + x)* with 1/x? on [1, 00), as in Example 4, or we can 
evaluate the integral explicitly: 


b 


0° dx 6 dx . —1 
i (1+ xy b>oJo (1+ x) jim | (1 + x) | 


0 


Example 6 Show that f ° dx __ is divergent. 
1 lt x? 


Solution We use the comparison test in the reverse direction, comparing 1/y1 + x? 


with 1/x. In fact, for x > 1, we have 1/¥1 +x? > 1/yx?+ x? =1/)2 x. 
But {2(dx/ 2 x) = (1/72 )Inb, and this diverges as b> oo. Therefore, by 
statement (2) in the comparison test, the given integral diverges. A 


We shall now discuss the second type of improper integral. If the graph of a 
function f has a vertical asymptote at one endpoint of the interval [a, 5], then 
the integral { ° f(x) dx is not defined in the usual sense, since the function f is 
not bounded on the interval [a,b]. As with integrals of the form [?f(x) dx, we 
are dealing with areas of unbounded regions in the plane—this time the 
unboundedness is in the vertical rather than the horizontal direction. Follow- 
ing our earlier procedure, we can define the integrals of unbounded functions 
as limits, which are again called improper integrals. 


Integrals of Unbounded Functions 


Suppose that the graph of f has x) = b as a vertical asymptote and that 
for a fixed, f is integrable on [a,q] for all g in [a,6). If the limit 
lim,_,,— Sif(x) dx exists, we shall say that the improper integral { > f(x)dx 
is convergent, and we define 


b - t q 
i f(x) ad jim ff f(x) dx. 
Similarly, if x = a is a vertical asymptote, we define 


b : b 
f fex)dx = Tim, i f(x) dx, 
if the limit exists. (See Fig. 11.3.4.) 


If both x =a and x=b are vertical asymptotes, or if there are vertical 
asymptotes in the interior (a,b), we may break up [a, b] into subintervals such 
that the integral of f on each subinterval is of the type considered in the 
preceding definition. If each part is convergent, we may add the results to get 
f f(x) dx. The comparison test may be used to test each for convergence. (See 
Example 9 below.) 
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Figure 11.3.4. Improper 

integrals defined by 

(a) the limit 

lim, 5— [4f(x) dx and 

(b) the limit 

lim a+ Sef(x) dx. 
Example 7 


Solution 


Example 8 


Solution 


Example 9 


Solution 


vb 


(b) 


‘ . rl 
For which values of r is i x’ dx convergent? 
0 


If r > 0, x’ is continuous on [0, 1] and the integral exists in the ordinary sense. 
If r < 0, we have lim,_,), x" = 00, so we must take a limit. We have 
r+) 
im. f x’dee Vim 2 el. (1- lim p’*'), 
p>0+ Jp poor rt pe Toe 1 p0+ 
provided r # —1. If r+ 1 > 0 (that is, r > — 1), we have lim, ,o, p’*!=0,s0 
the integral is convergent and equals 1/(r + 1). If r+ 1 <0 (that is, r << —1), 
lim,.9, p’*! = 00, so the integral is divergent. Finally, if r++ 1 =0, we have 
lim, 10+ [px’ ax = lim, 9, (0 — In p)= 00. Thus the integral {gx’dx con- 
verges just for r > —1. (Compare with Example 2.) A 


Find ie Inx dx. 
0 


We know that {[Inxdx = xinx — x + C, so 


1 . 
f Inxdx= eet -—1—plnp+p) 


=0-—1-0+0=—l 
(lim, 9, pln p = 0 by Example 6, Section 11.2). A 
Show that the improper integral f ~ e* dx is convergent. 
0 ke 


This integral is improper at both ends; we may write it as J, + J,, where 


11> ['(e*/) ax and = ["(e*/k) dx 


and then we apply the comparison test to each term. On [0,1], we have 
e~* <1, soe7*/y¥x < 1/yx . Since {dx /¥x ) is convergent (Example 7), so 
is Z,. On [1,00), we have 1/Vx < |, so a * dale <e*; but ffe *dx is 
convergent because 

[eas lim "eX dx= lim (en! _ e~?) =e! 

1 bow J} b> oo 


Thus J, is also convergent and so [(°(e~*/ yx )dx is convergent. A 
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Example 10 


Solution 


Example 11 


Figure 11.3.5. Luke 
Skyrunner’s ill-fated ship. 


Solution 


11.3 Improper Integrals 533 
Improper integrals arise in arc length problems for graphs with vertical 
tangents. 


Find the length of the curve y = 1 — x? for x in{—1, 1]. Interpret your result 
geometrically. 


By formula (1), Section 10.3, the arc length is 


{ivi + (dy/dxy anf yi P(Sxfib= x ‘i dx 
=f! dx 
fe ee 


The integral is improper at both ends, since 
1 = 


im ——— = lm ——— =o. 
x>~-14+ ie x2 xo>1l— 


We break it up as 
ie dx +f" dx 
—ly1— x? 0 yi — x? 
ee ie [+ lan f— 
polit P 1 — x2 q7i- Jo fi — x2 


pan . * = iT) = . - + ii . -1 = * ee 1 
Pees Fr (sin sin” p) : im (sin™ 'g — sin~ 0) 


-0-(-$)+§-00 


Geometrically, the curve whose arc length we have just found is a 
semicircle of radius 1, so we recover the fact that the circumference of a circle 
of radius 1 is 27. A 


Luke Skyrunner has just been knocked out in his spaceship by his archenemy, 
Captain Tralfamadore. The evil captain has set the controls to send the 
spaceship into the sun! His perverted mind insists on a slow death, so he sets 
the controls so that the ship makes a constant angle of 30° with the sun (Fig. 
11.3.5), What path will Luke’s ship follow? How long does Luke have to wake 
up if he is 10 million miles from the sun and his ship travels at a constant 
velocity of a million miles per hour? 


We use polar coordinates to describe a curve (r(f),@(¢)) such that the radius 
makes a constant angle « with the tangent (a = 30° in the problem). To find 
dr / d8, we observe, from Fig. 11.3.6(a), that 


~ rAd dr _ ir 
anes tana d§ tana” (1) 
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/\ 


Ls 


(b) 


Figure 11.3.6. The 
geometry of Luke’s path. 


We can derive formula (1) rigorously, but also more laboriously, by 
calculating the slope of the tangent line in polar coordinates and setting it 
equal to tan(@ + a) as in Fig. 11.3.6(b). This approach gives 

tan@(dr/d0)+r 

dr /d0 — rtané 


so that again 


tan + tana 
= tan(? + a) = 
( *) 1 — tan@ tana 


dit 
da) tana” 
The solution of equation (1) is® 
(8) = r(O)e8/"*. (2) 


For this solution to be valid, we must regard @ as a continuous variable 
ranging from —oo to oo, not as being between zero and 27. As 9> 0, 
r(@)> 0 and as 0-0, r(@)—>0, so the curve spirals outward as 0 
increases and inward as @ decreases (if 0 < a < 7/2). This answers the first 
question: Luke follows the logarithmic spiral given by equation (2), where 
9 = 0 is chosen as the starting point. 

From Section 10.6, the distance Luke has to travel is the arc length of 
equation (2) from 8 = 0 to 9 = — oo, namely, the improper integral 


flgyere Chet? d= [i nleota +1 ao 


= 0 O/tana 1 
(6 Oe aan a6 


. r(0) 
~ cosa” 


— r(0) ef/tana 
COS & 


With velocity = 10°, r(0) = 10’, and cosa = cos 30° =3 /2, the time needed 
to travel the distance is 


P 7 
distance _ 10° y 1 ~ 20 11.547 hours 


velocity FES /2 10° 3 
Thus Luke has less than 11.547 hours to wake up. A 


time = 


3 See Section 8.2. If you have not read Chapter 8, you may simply check directly that equation (2) 
is a solution of (1). 
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Figure 11.3.7. These love 
bugs follow logarithmic 
spirals. 


Figure 11.3.8. The graph of 
a nondecreasing function 
lying below the line y = M 
has a horizontal asymptote. 


yA 
f 
SZ x 
yA 
f; 


yA 


—— 


fy 


Figure 11.3.9. f, and f) are 
the positive and negative 
parts of f. 
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The logarithmic spiral turns up in another interesting situation. Place four love 
bugs at the corners of a square (Fig. 11.3.7). Each bug, being in love, walks 
directly toward the bug in front of it, at constant top bug speed. The result is 
that the bugs all spiral in to the center of the square following logarithmic 
spirals. The time required for the bugs to reach the center can be calculated as 
in Example 11 (see Exercise 46). 


We conclude this section with a proof of the comparison test. The proof is 
based on the following principle: 
Let F be a function defined on [a, ©) such that 
(i) F is nondecreasing; i.e., F(x) < F(x2) whenever x, < 9; 
(ii) F is bounded above: there is a number M such that F(x) < M for all x. 
Then lim,,_,,.f(x) exists and is at most M. 
The principle is quite plausible, since the graph of F never descends and 
never crosses the line y= M, so that we expect it to have a horizontal 
asymptote as x — oo. (See Fig. 11.3.8). 


A rigorous proof of the principle requires a careful study of the real 
numbers,* so we shall simply take the principle for granted, just as we did for 
some basic facts in Chapter 3. A similar principle holds for nonincreasing 
functions which are bounded below. 


Now we are ready to prove statement (1) in the comparison test as stated 
in the box on p. 530. (Statement (2) follows from (1), for if [Pg(x)dx 
converged, so would {*f(x) dx.) 

Let 


_ 


_{ fe) if f(x) 70 
fe {9 if f(x) <0 


and 


f(x) if f(x) <0 
f(x) = 
0 if f(x) 20 
be the positive and negative parts of f, respectively. (See Fig. 11.3.9.) 
Notice that f= f, + fy. Let F,(x) = f2f,( dt and F,(x) = /7f,() dt. Since 


f; is always non-negative, F\(x) is increasing. Moreover, by the assumptions of 
the comparison test, 


x x co 
F(x) < f1f(olar< ["e(Qar< [™ g(a) 
so F, is bounded above by {%g(t) dt. Thus, F, has a limit as x > oo. Likewise, 


4 See the theoretical references listed in the preface. 
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F, has a limit since F, is decreasing and bounded below. Since 


i * f(t) dt= F\(x) + F(x); 


it, too, has a limit as x > 00. B 


'UHiitt_wttH ttt} 


Exercises for Section 11.3 


Evaluate the improper integrals in Exercises 1-8. 


L. [rae 2. fs 

3. {Pe ax 4. [Pe dx 

5 [° dx 6 a 

en | “Jo (1+ x) 
os) 0 da. 

2 jar raee Z | eee 


Show, using the comparison test, that the integrals in 
Exercises 9-12 are convergent. 


9. (2 dx 10. Cee sin x dx 
0 3+ x? Jitx? 
oo oe = 

he Cr ie 12. f tee 


Show, using the comparison test, that the integrals in 
Exercises 13—16 are divergent. 


co =o x os ax 
13. { ax? i S+x4+1/x 
5. pe oaees (2 + sin x) dx se G — osx) CORR): 
I 1 yl+x? 


Evaluate the improper integrals in Exercises 17-20. 


10 dx 1 ax 
17. i Bae 8. 


I dx 
20. > 
f (i x3 


0x 


Using the comparison test, determine the convergence 
of the improper integrals in Exercises 21-24. 


21. | ee ee 22. sera 0 


25, eee dx 24. ii Aaa 


Determine the convergence or divergence of the inte- 
grals in Exercises 25-40. 


o tan 'x o sinx 


ee dx 
-1(2+ x)? lo 1+ x? 
a7. [° —~ 5 dx 28. ("4 
= (x2 + 1)" 2 
1 o 1 1 
7 ee am (1-5 )a 
J (5x2 +1)" is ge oe 
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31. 


32. 


33. 


34. 


35. 


36. 


37. 


38. 


39. 


40. 


41. 


42. 


47. 


. Find the area between the graphs y = x 


x. [Hint: Use the comparison 


ene on a small ae 
RELY 

— — dx 
eT o/3 x43 7) 


10 1 1 
+ dx 
(“| (x+4"?  (x- 10)" | 
oo dx 
 xinx 


fPer*inx ax 


Consider the spirals defined in polar coordinates 
by the parametric equations @ = t, r= ¢~*. For 
which values of k does the spiral have finite arc 
length for 7/2 < t < co? (Use the comparison 
test.) 


Does the spiral = 1, r= e~ have finite arc 
length for 7 < t < 0? 


. Find the area under the graph of the ae 


f(x) = Bx + 5)/(x3 - 1) from x = 2 tox = 
4/3 9 aad 
—5/3 


y=x on [1, 00). 


. In Example 11, suppose that Luke’s airhoses 


melt down when he is 10° miles form the sun. 
Now how long does he have to wake up? 


. Let a in Fig. 11.3.7 be 60° (a is defined in 


Example 11). Find the time required for the bugs 
to reach the center in terms of their speed and 
their initial distance from the center. 

The region under curve y = e ~~ is rotated about 
the x axis to form a solid of revolution. Find the 
volume obtained by discarding the portion on 
—o <x < 10 (after slicing the solid at x = 10). 
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48. 


49. 


50. 


SI. 


52. 


53. 


*54, 


Determine the lateral surface area of the surface 
of revolution obtained by revolving y=e™*, 
0<x< 0, about the x axis. 

Show that lim 4_,o+[[24(dx/x) + [2(dx/x)] ex- 
ists and determine its value. 

Discuss the following “calculations”: 


1 dx 11! 
Mel] =-1+(-1)=-2; 
@ [1S alc (-1) = -2; 
(b) 52/2 COSX 
7/2 (1+sinx)? 
5a/2 


1 1 


2 (1+sinx) 


a/2 
You can simulate the logarithmic spiral yourself 
as follows: Stand in an open field containing a 
lone tree and lock your neck muscles so that 
your head is pointed at a fixed angle a to your 
body. Walk forward in such a way that you are 
always looking at the tree. Prove that you will 
walk along a logarithmic spiral. 
The probability P that a phonograph needle 
will last in excess of 150 hours is given by 
the formula P = [Owe (dt. Find the value 
of P. pe 
The probability p that the score on a reading 
comprehension test is no greater than the value a 
is 
={? ! e (tH? /20? ge 

B i 210" 
o, p are constants. 
(a) Let x =(r-—p)/o and x,;=(a-yp)/o. 

Show that 


J ere) 
= {* x?/2 g. 
P € x. 
ik oo |e 

(b) Show that Pe ge dx < 00. 
Pearson and Lee studied the inheritance of physi- 
cal characteristics in families in 1903. One law 
that resulted from these studies is 


a ed 
on 


11.4 Limits of Sequences 
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*55. 


*56. 


*57, 


537 


for the probability P that a mother’s height is not 

greater than 7 inches. The estimated values of p 

and o are p = 62.484 inches, o” = 5.7140 square 

inches. 

(a) Determine the value of P by appeal to inte- 
gral tables for 


ee 
-0 Qo 
using + = 63 inches. Look in a mathematical 
table under probability functions or normal 
distribution. 
According to the study, how many mothers 
out of 100 are likely to have height not 
exceeding 63 inches? 

2 du 
Evaluate fe ya ph 
For what p and q is 


ig ax 

0 xP + xd 
convergent? 

Consider the surface of revolution obtained by 

revolving the graph of f(x) = 1/x on the interval 

[1, 00) about the x axis. 

(a) Show that the area of this surface is infinite. 

(b) Show that the volume of the solid of revolu- 
tion bounded by this surface is finite. 

(c) The results of parts (a) and (b) suggest that 
one could fill the solid with a finite amount 
of paint, but it would take an infinite 
amount of paint to paint the surface. Ex- 
plain this paradox. 

Next consider the surface of revolution obtained 

by revolving the curve y = 1/x’ for x in [1, 00) 

about the x axis. 

(d) For which values of r does this surface have 
finite area? 

(e) For which values of r does the solid sur- 
rounded by this surface have finite volume? 
Compute the volume for these values of r. 

Show that if 0 < f(x) < 1/x? for all x in [0, 00), 

then lim,_,.. f(x) exists. 


e*/2 dx 


(b) 


(a) 
(b) 


and Newton’s Method 


Solutions of equations can often be found as the limits of sequences. 


This section begins with a discussion of sequences and their limits. The topic 
will be taken up again in Section 12.1 when we study infinite series. A 


sequence is just an “infinite list” of numbers: a,,@,,a3,.. 


., with one a, for 


each natural number n. A number / is called the limit of this sequence if, 
roughly speaking, a, comes and remains arbitrarily close to / as n increases. 
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Perhaps the most familiar example of a sequence with a limit is that of an 
infinite decimal expansion. Consider, for instance, the equation 


1=0,333... (1) 


in which the dots on the right-hand side are taken to stand for “infinitely 
many 3’s.” We can interpret equation (1) without recourse to any metaphysi- 
cal notion of infinity: the finite decimals 0.3,0.33,0.333, and so on are 
approximations to 4, and we can make the approximation as good as we wish 
by taking enough 3’s. Our sequence a,,a,,... is defined in this case by 
a, = 0.33... 3, with n 3’s (here the three dots stand for only finitely many 
3’s). In other words, 

yo 3 3 
on Tq P09 tO Ee’ (2) 
We can estimate the difference between a, and } by using some algebra. 
Multiplying equation (2) by 10 gives 

3 3 


Se Cake re (3) 


and subtracting equation (2) from equation (3) gives 


a3 23 
9a, =3 10"? 
et De LP 
= 3~3( 70} 
Finally, 
gD tage se Tel co 
3 0 on 3 (a0): (4) 


As n is taken larger and larger, the denominator 10” becomes larger and 
larger, and so the difference 1 — a, becomes smaller and smaller. In fact, if n 
is chosen large enough, we can make 4 —a, as small as we please. (See Fig. 


11.4.1.) 
0.33 
a a a 
0 0.3 1 
3 


Figure 11.4.1. The decimal 
approximations to 4 form a 
sequence converging to }. 


Example 1 How large must n be for the error 4 —a, to be less than 1 part in 1 million? 


Solution By equation (4), we must have 
a ae -6 
3 (i) < 19 


or 107" <3-10~°. It suffices to have n > 6, so the finite decimal 0.333333 
approximates 4 to within 1 part in a million. So do the longer decimals 
0.3333333, 0.33333333, and so on. & 


There is nothing special about the number 107°. in Example 1. Given any 
positive number e, we will always be able to make 1 —a, = 1(1/10") less than 
e by letting x be sufficiently large. We express this fact by saying that 4 is the 
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limit of the numbers 


pa eer ee 
a= 79 + 700 


3 


Foes ba 


as n becomes arbitrarily large, or 


‘ Dic 2 yas ea a eh 
lim. (40 + 00 + ad 37 


We may think of a sequence a),a,,a,,... as a function whose domain 
consists of the natural numbers 1,2,3,... (Occasionally, we allow the do- 
main to start at zero or some other integer.) Thus we may represent a 
sequence graphically in two ways—either by plotting the points a,,a),... on 
a number line or by plotting the pairs (,a,,) in the-plane. 


Example 2 (a) Write the first six terms of the sequence a, = n/(n + 1), n=1,2,3,.... 
Represent the sequence graphically in two ways. Find the value of 
lim,,..[27/(n + 1]. (b) Repeat for a,=(—1)"/n. (c) Repeat for a, = 
(-1)'n/(n + 1). 

Solution (a) We obtain the terms a, through a, by substituting n = 1,2,3,..., 6 into 
the formula for a,, giving 3,3,3,2,2,$. These values are plotted in Fig. 11.4.2. 
As n gets larger, the fraction n/(n +1) gets larger and larger but never 
exceeds 1; we may guess that the limit is equal to 1. 
To verify this guess, we look at the difference 1 — n/(n + 1). We have 


WEL AE nt+1’ 


which does indeed become arbitrarily small as n increases, so 


ci n _ 

(b) The terms a, through a, are — 1,4, —4,4, — 4,4. They are plotted in Fig. 
11.4.3. As n gets larger, the number (—1)”/n seems to get closer to zero. 
Therefore we guess that lim, _,..[(— 1)"/n] = 0. 


a Seer Tp ey a a, Us dg dq 4 
ee 4—j—_} ele} 04 4+ 
SS 3h el BP OoOe ed 
74 "274 4 2 
anf 
1+ 
1 
37 . 
@ 5 e 
0 1 2 3 4 @ 6 
1! C) 
“2 
ee ee ae ie a ‘i 
Figure 11.4.2. The 
sequence a, = n/(n + 1) Figure 11.4.3. The 
represented graphically in sequence a, =(—1)"/n 
two different ways. plotted in two ways. 
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Figure 11.4.4. The 


sequence a, = (—1)"n/(n +1) 


plotted in two ways. 


Figure 11.4.5. The 
relationship between a,,, /, 
and ¢ in the definition of 
the limit of a sequence. 


Example 3 
Solution 


(c) We have, for a, through a,, — 4,3, — 3,4, — 3,$. They are plotted in Fig. 
11.4.4. In this case, the numbers a, do not approach any particular number. 
(Some of them are approaching 1, others —1.) We guess that the sequence 


does not have a limit. A 


4543 ay 4244 46 
+—e-9——— +-——t +—@-+@0—|-—_}-—_> 
2b 32 oh Os a 

~ 4 2 4 4 2 4 


Just as with the e-6 definition for limits of functions, there is an e-N 
definition for limits of sequences which makes the preceding ideas precise. 


Limits of Sequences 


The sequence aj,@,,a3,...,4,,... approaches / as a limit if a, gets 
close to and remains arbitrarily close to / as n becomes large. In this 
case, we write 


lim a,= 1. 
n->co 


In precise terms, lim,_,,,4, = / if, for every e > 0, there is an N such 
that |a, —/|< efor alln > N. 


It is useful to think of the number e in this definition as a tolerance, or 
allowable error. The definition specifies that if / is to be the limit of the 
sequence a,, then, given any tolerance, all the terms of the sequence beyond a 
certain point should be within that tolerance of /. Of course, as the tolerance is 
made smaller, it will usually be necessary to go farther out in the sequence to 
bring the terms within tolerance of the limit. (See Fig. 11.4.5.) 

The purpose of the e-N definition is to lay a framework for a precise 
discussion of limits of sequences and their properties—just as the definitions 
in Section 11.1. 

Let us check the limit of a simple sequence using the e-N definition. 


Prove that lim,_,,,(1/m) = 0, using the e-N definition. 


To show that the definition is satisfied, we must show that for any e > 0 there 
is a number N such that |1/n —0|<e if n> N. If we choose N > 1/e, we 
get, forn > N, 


Thus the assertion is proved. A 
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Calculator Discussion 


Limits of sequences can sometimes be visualized on a calculator. Consider the 
sequence obtained by taking successive square roots of a given positive 
number a: 


a=, a=\a, a@=\ia, a=yVyva , 
and so forth. (See Fig. 11.4.6.) 


Figure 11.4.6. Fora 
recursively defined 


sequence a,,, = f(a,), the Press V 

next member in the key 

sequence is obtained by dax3= War 
mn n 


depressing the “f” key. 
Here f= y. 


For instance, if we start by entering a = 5.2, we get 
ao = 5.2, 


a, =¥5.2 = 2.2803508, 
a, = ¥2.2803508 = 1.5100830, 


a, =V1.5100830 = 1.2288544, 


and so on. After pressing the / repeatedly you will see the numbers getting 
closer and closer to 1 until roundoff error causes the number | to appear and 
then stay forever. This sequence has 1 as a limit. (Of course, the calculation 
does not prove this fact, but does suggest it.) Observe that the sequence is 
defined recursively—that is, each member of the sequence is obtained from the 
previous one by some specific process. The sequence 1,2,4,8,16,32,... is 
another example; each term is twice the previous one: a,,, = 2a,. A 


Limits of sequences are closely related to limits of functions. For exam- 
ple, if f(x) is defined for x > 0, then a, = f(n) is a sequence. If lim,,., f(x) 
exists, then lim, _,,,@, exists as well and these limits are equal. This fact can 
sometimes be used to evaluate some limits. For instance, 


in i 


and so lim,_,,.[2/(n + 1)] = 1, confirming our calculations in Example 2(a). 
Limits of sequences also obey rules similar to those for functions.” We 
illustrate: 


2: 
Example 4 Find (a) lim (2) 


ol Bn? +n 
mile aa 
and (b) jim (1 = + 74 ) 
Solution (a) Write 
n+] 1+ 1/n? eT ‘ 2 
it | Irae = lim alin (dividing numerator and denominator by n°) 


> These are written out formally in Section 12.1. 
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2 
_ 1+ lim (1/n*) 


= (quotient and sum rules) 
3 + lim (1/n) 
n->o 


SO: 33 
é meer n safle: : 1 - 1 
(b) jim (1 7) 1 3( jim, +) + Jim (T'79 


=1-3-0+1=2.A 


The connection with limits of functions allows us to use l’H6pital’s rule to 
find limits of sequences. 


Example 5 (a) Using numerical calculations, guess the value of lim,,,,, dn. (b) Use 
l’H6pital’s rule to verify the result in (a). 


Solution (a) Using a calculator we find: 


n In 
1 1 

5 1.37973 
10 1.25893 
50 1.08138 
100 1.04713 
500 1.01251 
1000 1.00693 
5000 1.00170 
10,000 1.00092 


Thus it appears that lim,,_,., Un =1. 
(b) To verify this, we use l’Hépital’s rule to show that lim, _,,.x1/ *= 1, The 
limit is in co° form, so we use logarithms: 


x l/x = ela x) [x 


Now lim,._,,,(inx/x) is in & form, and !’Hépital’s rule gives 


x20 X x20 |] 
Hence 


lim x!/*¥= exp( lim nz) 
x00 x>0 XxX 

= exp(0) = 1, 
confirming our numerical calculations. 4 


When we introduced limits of sequences in Example 1, we implicitly used 
the fact that lim,_,,,(1/10") = 0. The following general fact is useful. 


Limits of Powers 


if O<r<l. 
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To see this, first consider the case r > 1. We write r as 1 + s where s > 0. If we 
expand r” =(1 +s)", we get r” = 1 + ns + (other positive terms.) Therefore, 
r” > 1+ ns, which goes to co as n— oo. Second, if r= 1, then r” = 1 for all n, 
so lim, ,,.7” = 1. Finally, if 0<r<1, then excluding the easy case r= 0, 
we let p=1/r so p>1, and so lim,.,,,0” = co. Therefore, lim,_,,, 
lim,,..(1/p”) =0 (compare the reciprocal test for limits of functions in 
Section 11.1). 


r= 


Example 6 Evaluate (a) lim,,_,,,3”, (b) lim,_,,,e~”, (c) lim,_,,,(e + (2)")*. 


Solution (a) Here r =3 > 1, so lim, _,,,3” = 00. 
(b) e~” =(1/e)", and 1/e <1, so lim,_,,,e7" =0. 
(©) lim, ,..[e + 2)" =[e + lim, ...(3)"T' = [e + 0 =e. a 


Another useful test is the comparison test: it says that if lim,_,,,a, = 0 
and if |b,| <|a,|, then lim,_,,.b, =0 as well. This is plausible since 5, is 
squeezed between —|a,| and |a,| which are tending to zero. We ask the reader 
to supply the proof in Exercise 56. 


Comparison Test 


If lim, ,,,@, = 0 and |b,| < |a,| then lim 


noon 


b, =0. 


n-> oo 


; —1)"+n 
Example 7 Find (a) lim ares and (b) lim. oo. 


Solution (a) If a4,=1/n and b, =(sinn)/n, then a,>0 and |b,| < |a,|, so by the 
comparison test, lim,_,,,(sinz)/n = 0. 
(b) |(— 1)"/n| < 1/n->0, so (—1)"/n->0 by the comparison test. Thus 


—ly’+n —1)" 
tin, (=) = Jim ( + jim #=041= 1.4 
nr n nro n 


no no 


Many questions in mathematics and its applications lead to the problem 
of solving an equation of the form 

F(x) = 9, (5) 
where f is some function. The solutions of equation (5) are called the roots or 
zeros Of f. If f is a polynomial of degree at most 4, one can find the roots of f 
by substituting the coefficients of f into a general formula (see pp. 17 and 
173). On the other hand, if f is a polynomial of degree 5 or greater, or a 
function involving the trigonometric or exponential functions, there may be no 
explicit formula for the roots of f, and one may have to search for the solution 


numerically. 
Newton’s method uses linear approximations to produce a sequence 
Xo,X1,X2,-.. Which converges to a solution of f(x)=0. Let x, be a first 


guess. We seek to correct this guess by an amount Ax so that f(x) + Ax) = 0. 
Solving this equation for Ax is no easier than solving the original equation (5), 
so we manufacture an easier problem, replacing f by its first-order approxima- 
tion at x; that is, we replace f(x + Ax) by f(x9) + f’(x9) Ax. If f(x) is not 
equal to zero, we can solve the equation f(x) + f’(x))Ax =0 to obtain 
Ax = —f(X)/f’(xo), so that our new guess is 


X= Xp + Ax = Xo — f(X0)/f'(*o)- 
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Figure 11.4.7. The 
geometry of Newton’s 
method. 


Example 8 


Solution 


Example 9 


Geometrically, we have found x, by following the tangent line to the graph of 
f at (xo, f(%p)) until it meets the x axis; the point where it meets is (x,, 0) (see 
Fig. 11.4.7). 


y= f(x) 


Now we find a new guess x, by repeating the procedure with x, in place 
of x9; that is, 


Xy =X, Sea) 
2 1 fine x1) ® 
In general, once we have found x,,, we define x, ., by 


f(%n) 
Xi =x, - = 6 
n+ f ( Xn) ( ) 
Let us see how the method works in a case where we know the answer in 
advance. (This iteration procedure is particularly easy to use on a programma- 
ble calculator.) 


Use Newton’s method to find the first few approximations to a solution of the 
equation x? = 4, taking x, = 1. 


To put the equation x* = 4 in the form f(x) = 0, we let f(x) = x? — 4. Then 
f(x) =2x, so the iteration rule (6) becomes x,,, = x, — (x? — 4)/2x,, 
which may be simplified to x,,,=4(x, +4/x,). Applying this formula re- 
peatedly, with x, = 1, we get (to the limits of our calculator’s accuracy) 

x, =2.5 

X» = 2.05 

X3 = 2.000609756 

X4 = 2.000000093 

xX5=2 


Xg=2 


and so on forever. The number 2 is, of course, precisely the positive root of 
our equation x* = 4. & 

Use Newton’s method to locate a root of x° — x4 — x + 2 = 0. Compare what 
happens with various starting values of x) and attempt to explain the phenom- 
enon. 
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Solution The iteration formula is 


S_y4_ xy +2 4x3 -3x4-2 


5x4—4x3—1 ~ 5x4—4x3—1- 


Xn+1 = Xn 


For the purpose of convenient calculation, we may write this as 
(4x, — 3)xi — 2 
(5x, — 4)x; - 1 


n+] 


Starting at x9 = 1, we find that the denominator is undefined, so we can go no 
further. (Can you interpret this difficulty geometrically?) 
Starting at xp = 2, we get 


xX, = 1.659574468, 
X_ = 1.372968569, 
x3 = 1.068606737, 
X4 = —0.5293374382, 
Xs = 169.5250382. 


The iteration process seems to have sent us out on a wild goose chase. To see 
what has gone wrong, we look at the graph of f(x) = x°— x*— x +2. (See 
Fig. 11.4.8.) There is a “bowl” near x) = 2; Newton’s method attempts to take 
us down to a nonexistent root. (Only after many iterations does one converge 
to the root—see Exercise 59 and Example 10.) 


Figure 11.4.8. Newton’s 
method does not always 
work. 


Finally, we start with x» = —2. The iteration gives 
X= —2, f(%o) = — 445 

x, = —1.603603604, = f(x,) = — 13.61361361; 
X_ = —1.323252501, — f(x2) = —3.799819057; 
X3 = —1.162229582, —f(x3) = — 0.782974790; 
X4 = —1.107866357, — f(x4) = —0.067490713; 
Xs = —1.102228599, f(x) = — 0.000663267; 
X= —1.102172085, —f(xg) = —0.000000061; 
x7 = —1.102172080, —f(x7) = — 0,000000003. 
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Since the numbers in the f(x) column appear to be converging to zero 
and those in the x column are converging, we obtain a root to be (approx- 
imately) —1.10217208. Since f(x) is negative at this value (where f(x) = 
— 0.000000003) and positive at — 1.10217207 (where f(x) = 0.000000115), we 
can conclude, by the intermediate value theorem, that the root is between 
these two values. & 


Example 9 illustrates several important features of Newton’s method. 
First of all, it is important to start with an initial guess which is reasonably 
close to a root—graphing is a help in making such a guess. Second, we notice 
that once we get near a root, then convergence becomes very rapid—in fact, 
the number of correct decimal places is approximately doubled with each 
iteration. Finally, we notice that the process for passing from x, to x,,4, is the 
same for each value of n; this feature makes Newton’s method particularly 
attractive for use with a programmable calculator or a computer. Human 
intelligence still comes into play in the choice of the first guess, however. 


Newton’s Method 


To find a root of the equation f(x) =0, where f is a differentiable 
function such that f’ is continuous, start with a guess x9 which is 
reasonably close to a root. Then produce the sequence x9,X,,X,... by 
the iterative formula: 


< te) 
FG) 


If lim, ,.o%, = ¥, then f(X) = 0. 


no" "n 


To justify the last statement in the box above, we suppose that lim, _,,.x, = X- 
Taking limits on both sides of the equation x,,,= x, — f(x,)/f'(x,), we 
obtain T= FX —lim, sol f%,)/f/ Xb OT lim, sol f%,)/ fe) = 0. Now let 
a, = f(x,)/f'(x,). Then we have lim,_,,.4, = 0, while f(x,) = a,f’(x,). Taking 
limits as n> oo and using the continuity of f and f’, we find 


Am, MC) = pm, a, tim, I On)s oe 


F(X) = 0° f(x) =0. 
Newton’s method, applied with care, can also be used to solve equations 
involving trigonometric or exponential functions. 


Example 10 Use Newton’s method to find a positive number x such that sinx = x /2. 
Solution With f(x) = sinx — x/2, the iteration formula becomes 
sinx, —x,/2  2(x,cosx, — sinx,) 
x = nll EE pe Pale nent ee meme 
nen ~ Cosx, — 1/2 2cosx, — 1 


Taking x9 = 0 as our first guess, we get x, = 0, x, = 0, and so forth, since zero 
is already a root of our equation. To find a positive root, we try another guess, 
Say Xo = 6. We get 


x, = 13.12652598 x5 = 266.0803351 
x = 30.50101246 x6 = 143.3754278 
x3 = 176.5342378 : 

Xq = 448.4888306 ce em eer 


X19 = 3,572.554623 
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Figure 11.4.9. Newton’s 
method goes awry. 
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We do not seem to be getting anywhere. To see what might be wrong, we 
draw a sketch (Fig. 11.4.9). The many places where the graph of sinx — x/2 


v=sinx 


vesinx ~> 
‘ 2 


has a horizontal or nearly horizontal tangent causes the Newton sequence to 
make wild excursions.® We need to make a better first guess; we try x9 = 3. 
This gives 


x, = 2.08799541, x5 = 1.89549427, 
xy = 1.91222926, X¢ = 189549427, 
x3 = 1.89565263, X_ = 1.89549427, 
x4 = 1.89549428, Xq = 1.89549427. 


We conclude that our root is somewhere near 1.89549427. Substituting this 
value for x in sinx — x/2 gives 1.0 107~''. There may be further doubt 
about the last figure, due to internal roundoff errors in the calculator; we are 
probably safe to announce our result as 1.8954943. 4 


You may find it amusing to try other starting values for x) in Example 10. For 
instance, the values 6.99, 7, and 7.01 seem to lead to totally different results. 
(This was on a HP 15C hand calculator. Numerical errors may be crucial in a 
calculation such as this.) Recently, the study of sequences defined by iteration 
has become important as a model for the long-time behavior of dynamical 
systems. For instance, sequences defined by simple rules of the form x,,, 
= ax, (1 — x,) display very different behavior according to the value of the 
constant a. (See the supplement to this section and Exercise 59.) 


Supplement to Section 11.4 
Newton’s Method and Chaos 


The sequences generated by Newton’s method may exhibit several types of 
strange behavior if the starting guess is not close to a root: 


(a) the sequence x,,x,,x2,... may wander back and forth over the real line 
for some time before converging to a root; 


© Try these calculations and those in Example 9 on your calculator and see if you converge to the 
root after many iterations. You will undoubtedly get different numbers from ours, probably due to 
roundoff errors, computer inaccuracies and the extreme sensitivity of the calculations. We got 
four different sets of numbers with four calculators. (The ones here were found on an HP 15C 
which also has a SOLVE algorithm which cleverly avoids many difficulties.) 
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(b) slightly different choices of x, or the use of different calculators may lead 
to very different sequences; 

(c) the sequence X9,x,,X,,... may eventually cycle between two or more 
values, none of which is a root of the equation we are trying to solve; 

(d) the sequence X9,x;,X,... may wander “forever” without ever settling 
into a regular pattern. 


Recent research in pure and applied mathematics has shown that the type of 
erratic behavior just described is the rule rather than the exception for many 
mathematical operations and the physical processes which they model (see 
Exercise 59 for a simple example). Indeed, “chaotic” behavior is observed in 
fluid flow, chemical reactions, and biological systems, and is responsible for 
the inherent unpredictability of the weather. 

Some references on this work on “chaos”, aimed at the nonexpert reader, 
are: 


M. J. Feigenbaum, “Universal behavior in nonlinear systems,” Los Alamos 
Science 1 (Summer 1980), 4—27. 

D. R. Hofstadter, “Metamagical themas,” Scientific American 245 (November 
1981), 22-43. 

L. P. Kadanoff, “Roads to chaos,” Physics Today 36 (December 1983), 46-53. 

D. Ruelle, “Strange attractors,” Math. Intelligencer 2 (1980), 126-137. 

D. G. Saari and J. B. Urenko, “Newton’s method, circle maps, and chaotic 
motion,” American Mathematical Monthly 91 (1984), 3—17; see also 92 (1985) 
157-158. 


Exercises for Section 11.4 


~ 3n? 3 2 
1. Tf a,=1/10+ 1/1004 --- 1/10", how large 17, fim B= 3g, ig Sn +L 
must n be for $ —a, to be less than 10-6? n if I n° + 8n i 
2. If a, =7/10+7/100+ --- +7/10", how large 19. lim | 327 = 2n+1 __ a(n +2) 
must n be for 7 —a, to be less than 10-8? no} n(n +1) (n+ 1)(n + 3) 
Find the limits of the sequences in Exercises 3 and 4. 0. lim 2+1/n 
3. a =14+1/24+1/44+--- 41/2". "ne (n? — 2)/(n? + 1) 
4. a, = sin(n7/2). oi 2 
. : . . (sin 2) (1 + n)cos(n + 1) 
Write down the first six terms of the sequences in 21. lim -——— 22. lim ———>-—_—_— 
Exercises 5—10. noo n+2 nae on I 
os a es 1)” -2 cos( ayn 
5. k, =n? —2ynjn=0,1,2,.... ree ie a) Ae, dee Si ) 
6. a, =(—- 1" In - 1)/ni!]; n=0,1,2,... n>0 n+] n>00 n 


(O!= 1, n!=n(n—-1)---3-2-1) 
7. b, = nb,_;/(1 + 1); bp = 4. 
8. Ona =~ C,/[2n(4n + 1)); ¢) = 2. 
9% Ono) = [/(n + DID704;3 40 = 4. 


10. k, =¥3n* + 2n;n= 15253,.<:0.6.% 


fg Using numerical calculations, guess the limit as 
n-> oo of the sequences in Exercises 25-28. Verify your 
answers using l’Hépital’s rule. 


25. "Yn/2 26. "Yn/3 
27. "n(n + 1)/4 28. “n(n + 3)/7 


Establish the limits in Exercises 11-14 using the e-N 


Find the limits in Exercises 29-34. 


definition. 29. lim — 30. lim a” 
im 3 = 0 2. tim (1—1)=1 nn nt 3/4)" a 
11. = : —--)= 
ab a siz, ( 7) 31. —— 32. Find lim (@ + (2)")3 
3 n>oo n2 +2 * n-0o 
13. lim ~—— =0 14. lim —“— = 3b +(1/2)" 
n>o 2n+1 no 2n+5 33. lim ae fs b constant 
Evaluate the limits in Exercises 15-24. lite n— I 
im —3? 2n 34. lim (24 +e-™" 2. 
15. dim, ai 16. Am, 7 ; aim, ( Raa ; a constant 
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fg35. 


36. 


937. 


(238. 


§§39. 
(40. 


f41. 


H42. 


* (b) 


43. 


44. 


45. 


—46. 


(a) Use Newton’s method to find a solution of 
x? — 8x2 + 2x + 1=0. (b) Use division and the 
quadratic formula to find the other two roots.’ 
Use Newton’s method to find all real roots of 
x—x4+4. 
Use Newton’s method to locate a root of f(x) 
=x>+x?-—3 with starting values x9 =0, 
Xp = 2. 
Use Newton’s method to locate a zero for f(x) 
= x4—2x3— 1. Use x9 = 2, 3, and —1 as start- 
ing values and compare the results. 
Use Newton’s method to locate-a root of tan x 
=x in [w/2, 32/2]. 
Use Newton’s method to find the following 
numbers: (a) ¥2 ; (b) 3/2 
The equation tan.x = ax appears in heat conduc- 
tion problems to determine values A,,A2,A3,.-. 
that appear in the expression for the temperature 
distribution. The numbers A,,A2,... are the 
positive solutions of tan x = ax, listed in increas- 
ing order. Find the numbers ),,A,A3 for a = 2, 
3,5, by Newton’s method. Display your answers 
in a table. 
(a) Use Newton’s method to solve the equation 
x? —2=0 to 8 decimal places of accuracy, 
using the initial guess xg = 2. 
Find a constant C such that |x, — /2 | 
< C|x,.;— 2 |? for 2 = 1, 2, 3, and 4. See 
Review Exercise 101 for the theory of the 
rapid convergence of Newton’s method.) 
Experiment with Newton’s method for evalua- 
tion of the root 1/e of the equation e~* = L/e. 
Enter the display value 1.0000000 on your 
calculator and repeatedly press the “sin” key 
using the “radian mode”. This process gen- 
erates display. numbers a, = 1.0000000, a, = 
0.84147, a; = 0.74562,... . 
(a) Write a formula for a,, using function nota- 
tion. 
(b) Conjecture the value of lim,_,,.¢,. Explain 
with a graph. 
Display the number 2 on your calculator. Re- 
peatedly press the “x?” key. You should get the 
numbers 2, 4, 16, 256, 65536,... . Express the 
display value a, after n repetitions by a formula. 
Let f(x) = 1+ 1/x. Equipped with a calculator 
with a reciprocal function, complete the follow- 
ing: 
(a) Write out ffYUUUQR))))) as a division 
problem, and calculate the value. We abbre- 
viate this as f‘(2), meaning to display the 
value 2, press the “I/x” key and add 1, 
successively six times. 
Experiment to determine lim,_,,.[1//f (2)] 
to five decimal places. 


(b) 
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47. 


48. 


49. 


50. 


549 


Suppose that lim,,,.@, =a and that a>0. 
Prove that there is a positive integer N such that 
a, > 0 for alln > N. 

Let a, = | if n is even and —1 if n is odd. Does 
lim, so, exist? 

If a radioactive substance has a .alf-life of T, so 
that half of it decays after time T, write a se- 
quence a, showing the fraction remaining after 
time nT. What is lim, _,..4,,? 

Evaluate: 


in, | 


(-1)" a te see 
(-1)" 1+(-1)"*!Gn4+ 1) 
th) 

2 6n? —5n+2 


| 


© in, { 


Find the limit or prove that the limit does not exist in 
Exercises 51-54. 


31. 


5 


53. 


#56. 
*57, 


#58. 


N 


: 1° n{ l 1 
dan (7*C0'(3-3)) 

ina ( (= 1)"sin(n /2) \ n+ ) 
n-> 00, n n+1 

. 3n (-1)"sinn 

ie, (a2ty* n+l j 

_ (L+n)cosn 

lim ————___-. 

n-> oo n 


. (a) Give an A-N definition of what lim,-,.4, 


= oo means. (b) Prove, using your definition in 

part (a), that lim,_,,.[(1 + n?)/(1 + 8”)] = 00. 

If a,>0 and {b,| < |a,|, show that b, > 0. 

Suppose that a,, b,, andc,,n=1,2,3,..., are 

sequences of numbers such that for each n, we 

have a, <b, < ¢,- 

(a) If lim,.,.a4, = L and if lim,.,,.5, exists, 
show that lim,.,,.5, > L. [Hint: Suppose 
not!] 

(b) If lim, @,. = 
lim, 000, = L. 

A rubber ball is released from a height h. Each 

time it strikes the floor, it rebounds with two- 

thirds of its previous velocity. 

(a) How far does the ball rise on each bounce? 

(Use the fact that the height y of the ball at 

time ¢ from the beginning of each bounce 

is of the form y= vt —}gt? during the 
bounce. The constant g is the acceleration of 
gravity.) 

How long does each bounce take? 

Show that the ball stops bouncing after a 

finite time has passed. 

How far has the ball travelled when it stops 

bouncing? 

How would the results differ if this experi- 

ment were done on the moon? 


L=lim €,, prove that 


N>OvH? 


(b) 
(c) 


(d) 
(e) 


7 For a computer, this method is preferable to using the formula for the roots of a cubic! 
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# +59. (Research Problems) (b) Study the bizarre behavior of Newton’s 
(a) Experiment with the recursion relation x,,, | method in Example 9 for various starting 
= ax,(1 — x,) for various values of the pa- values xp. Can you see a pattern? Does x, 
rameter a where O0<a<4 and Xo is in always converge? 
[0,1]. How does the behavior of the se- (c) Study the bizarre behavior of Newton’s 
quences change when a varies? method in Example 10. 


11.5 Numerical Integration 


Integrals can be approximated by sequences which can be computed numerically. 


The fundamental theorem of calculus does not solve all our integration 
problems. The antiderivative of a given integrand may not be easy or even 
possible to find. The integrand might be given, not by a formula, but by a 
table of values; for example, we can imagine being given power readings from 
an energy cell and asked to find the energy stored. In either case, it is 
necessary to use a method of numerical integration to find an approximate 
value for the integral. 

In using a numerical method, it is important to estimate errors so that the 
final answer can be said, with confidence, to be correct to so many significant 
figures. The possible errors include errors in the method, roundoff errors, and 
roundoff errors in arithmetic operations. The task of keeping careful track of 
possible errors is a complicated and fascinating one, of which we can give only 
some simple examples.® 


The simplest method of numerical integration is based upon the fact that 
the integral is a limit of Riemann sums (see Section 4.3). Suppose we are given 
f(x) on [a, b], and divide [a, b] into subintervals a = x9 << x) <-+ + <x, = 5. 
Then {?f(x)dx is approximated by *"_, f(c,))Ax,, where c, lies in [x;_,,~;/]. 
Usually, the points x, are taken to be equally spaced, so Ax, = (6 — a)/n and 
x; = a+ i(b— a)/n. Choosing c,; = x; or x;,, gives the method in the follow- 
ing box. 


Riemann Sums 


To calculate an approximation to [1 dx, let x, =a+i(b—a)/n 
a 


and form the sum 


B= 4) f(x) + fm) + +> + f%-1)] (1a) 


PAT F(x,) + fom) +--+ + f(%,)]. (1b) 


8 For a further discussion of error analysis in numerical integration, see, for example, P. J. Davis, 
Interpolation and Approximation, Wiley, New York (1963). 
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Example 1 Let f(x) =cosx. Evaluate 7/2cosx dx by the method of Riemann sums, 
taking 10 equally spaced poise Xp =0, x, = 7/20, x, = 27/20,..., X49 
= 107/20 = 7/2, and c, = x;. Compare the answer with the actual value. 


Solution Formula (1a) gives 


a/2 — t on 
i cos x dxzs Tr (1 + cos 35 + cos 2% 0 T 4... + cos at | 


= ah (1 + 0.98769 + 0.95106 + - ++ + 0.15643) 


= 30 (6.85310) = 1.07648. 


The actual value is sin(z /2) — sin(0) = 1, so our estimate is about 7.6% off. A 


Unfortunately, this method is inefficient, because many points x; are 
needed to get an accurate estimate of the integral. For this reason we will seek 
alternatives to the method of Riemann sums. 

To get a better method, we estimate the area in each interval [x;_ |, x;] 
more accurately by replacing the rectangular approximation by a trapezoidal 
one. (See Fig. 11.5.1.) We join the points (x,, f(x;)) by straight line segments to 
obtain a set of approximating trapezoids. The area of the trapezoid between 
x;_, and x; is 


A; =4[ f(%-1) + f(x; ] Ax 


since the area of a trapezoid is its average height times its width. 


(a) Riemann sums method (b) Trapezeitiu: «© uthod 


Figure 11.5.1. Comparing 
two methods of numerical 
integration. 


The approximation to {°f(x)dx given by the trapezoidal rule is 
7 4Lf@:_1) + f(x] 4x;. This becomes simpler if the points x, are equally 
spaced. Then Ax; = (b — a)/n, x; = a+ i(b — a)/n, and the sum is 


(aoe >4 [ fi) + £0] 
which can be rewritten as 
BRST f(xo) + f(a) to + f+ £)] 


since every term occurs twice except those from the endpoints. Although we 
used areas to obtain this formula, we may apply it even if f(x) takes negative 
values. 
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Trapezoidal Rule 


b 
To calculate an approximation to f f(x)dx, let x, = a+ i(b—a)/n 


and form the sum 


2 Tf (xo) + 2f(x1) + ++ + 2f(Xn-1) + fm) ]- (2) 


Formula (2) turns out to be much more accurate than the method of Riemann 
sums, even though it is just the average of the Riemann sums (la) and (1b). 
Using results of Section 12.5, one can show that the error in the method (apart 
from other roundoff or cumulative errors) is < [(b — a)/12]M,(Ax)’, 
where M, is the maximum of | f”(x)| on [a,b]. Of course, if we are given only 
numerical data, we have no way of estimating M,, but if a formula for f is 
given, M, can be determined. Note, however, that the error depends on (Ax)’, 
so if we divide [a, b] into k times as many divisions, the error goes down by a 
factor of 1/k*. The error in the Riemann sums method, on the other hand, is 
< (b — a)M,(Ax), where M, is the maximum of | f’(x)| on [a,b]. Here Ax 
occurs only to the first power. Thus even if we do not know how large M, and 
M, are, if n is taken large enough, the error in the trapezoidal rule will 
eventually be much smaller than that in the Riemann sums method. 


Example 2 Repeat Example | by using the trapezoidal rule. Compare the answer with the 
true value. 


Solution Now formula (2) becomes 


0 


cos0 + 2cos + - ee 


20 20 


= 70 a (1 + 2(0.9877 + 0.9511 + +--+ + 0.1564) + 0] ez 0.9979. 


The answer is correct to within about 0.2%, much better than the accuracy in 
Example 1. A 


Example 3 Use the trapezoidal rule with n = 10 to estimate numerically the area of the 


surface obtained by revolving the graph of y = x/(1 + x”) about the x axis, 
O0<x<l. 


Solution The area is given by formula (2) on p. 483: 
2 
A=2 x 1+|-4(_*.)| a 
hae) Clee), me 
fa ee +(1— xy 


(1 + x)’ 


There is little hope of carrying out this integration, so a numerical approach 
seems appropriate. We use the trapezoidal rule with the following values: 


x; | 0 0.1 0.2 0.3 0.4 0.5 0.6 0.7 0.8 0.9 1.0 


y= f(x) )0 0.13797 0.25713 0.34668 0.40650 0.44369 0.46684 0.48204 0.49216 0.49807 0.50000 
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Figure 11.5.2. Illustrating 
Simpson’s rule. 
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where f(x) = xy(I + x" +L xy’ i (1 + x’). Inserting these data in the 
formula 


[pe ae~ (254 )L Feo) + 2) ++ + 260-1) + F0%)] 


with x, = a+[i(b — a)/n], a =0 and b = |, gives 


xy 1x) (be 
ie PY) ES) aid: 


(1 + x?) 


so the area is A = (27)(0.37811) = 2.3757. Of course, we cannot be sure how 
many decimal places in this result are correct without an error analysis (see 
Exercise 17).? & 

There is a yet more powerful method of numerical integration called 
Simpson’s rule,'® which is based on approximating the graph by parabolas 
rather than straight lines. To determine a parabola we need to specify three 
points through which it passes; we will choose the adjacent points 


(%;-1 f(%-1)), (x; f(*)): (X40 f(%i41))- 
It is easily proved (see Exercise 11) that the integral from x,_, to x;,, of the 
quadratic function whose graph passes through these three points is 


A, = FEL f(a) + 4) + fOr) 


where Ax = x; — x;_| = X;41 — X; (equally spaced points). See Fig. 11.5.2. 


If we do this for every set of three adjacent points, starting at the left 
endpoint a—that is, for {x9,x,,X}, then {x,,x3,x,}, then {x4,x5,X,}, and so 
on—we will get an approximate formula for the area. In order for the points 
to fill the interval exactly, n should be even, say n = 2m. 

As in the trapezoidal rule, the contributions from endpoints a and 6 are 
counted only once, as are those from the center points of triples {x;_,,x;, 
X;41} (that is, x, for ( odd), while the others are counted twice. Thus we are led 
to Simpson’s rule, stated in the box on the next page. 

This method is very accurate; the error in using formula (3) does not 
exceed [(b — a)/180]M,(Ax)*, where M, is the maximum of the fourth deriva- 
tive of f(x) on [a,b]. As Ax is taken smaller and smaller, this error decreases 
much faster than in the other two methods. It is remarkable that juggling the 


° The HP 15C has a clever integration program that is careful about errors. It gives 2.3832 for this 
integral in a few minutes. 

‘© Tt was discussed by Thomas Simpson in his book, Mathematical Dissertations on Physical and 
Analytical Subjects (1743). 
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coefficients to give formula (3) in place of formula (1) or formula (2) can 
increase the accuracy so much. 


Simpson’s Rule 


To calculate an approximation to f ” Ax) dx, let n=2m be even and 
a 


x; = a+ i(b—a)/n. Form the sum 
# [ f(%0) + 4f (a1) + 2f(re2) + Af(%s) + 2f(%4) + 
+ 2f(%p—2) + 4f%n—1) + £%n)]. 


Example 4 Repeat Example 1 using Simpson’s rule. Compare the answer with the true 
value. 


Solution Using a calculator, we can evaluate formula (3) by 


a/2 2a 3a 
3-10 (cos0 + 4cos + 2cos = 70 + 4cos == 70 + 2.cos 4% Ta 
sa 67 tka 8a On T 
+4cos 0 + 2cos = 0 + 4cos = 70 + 2cos = 20 + 4cos = 70 + cos 5) 
~~ 6 (1 + 3.9507534 + --- +0)= - 19.098658 


= 1.0000034. 
The error is less than four parts in a million. & 


Example 5 Suppose that you are given the following table of data: 


f(0) =0846 f(04)=1.121 — f(0.8) = 2.321 
f(O.1) =0.928  f(0.5)=1.221 —f(0.9) = 3.101 
f(0.2) =0.882  f(0.6)=1.661 (1.0) = 3.010 
f(0.3) =0.953 (0.7) = 2.101 


Evaluate {9 f(x)dx by Simpson’s rule. 
Solution By formula (3), 


it F(x) dx 35 55 [ £00) + 4f(0.1) + 2f(0.2) + 4f(0.3) + 2f(0.4) + 4f(0.5) 
+ 2f(0.6) + 4f(0.7) + 2f(0.8) + 4f(0.9) + f(1.0) ]. 
Inserting the given values of f and evaluating on a calculator, we get 
1 1 
i f(x) dx= J (49.042) = 1.635. 
This should be quite accurate unless the fourth derivative of f is very large. A 


Example 6 How small must we take Ax in the trapezoidal rule to evaluate {je e~* dx to 
within 10~°? For Simpson’s rule? 


Solution Let f(x) =e -*" a=2, and b =4. The error in the trapezoidal rule is no more 
than [(b — a)/12]M,(Ax)’, where M, is the maximum of | f”(x)| on [a,b]. We 
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find 
f(x) = —2xe™™, and f’(x)= —2e7* + 4x%e-* = 22x? - hers 


Now f(x) = (12x — 8x*)e7* = 4x(3 — 2x%)e-* <0 on [2,4], so f”(x) is 
decreasing. Also, f’(x) >0 on [2,4], so |f"(x)|=f"(x) < f’Q = 14e~* 
= M.,, so the error is at most 


2 


b- 1 2 
7 M2(Ax)’= ¢ ° Ide (Ax). 


To make this less than 107°, we should choose Ax so that 
L-14e~4(Ax)y < 107%, 
(Ax) < e410~8 - 3 = 0.0000234, 
Ax < 0.0048. 


That is, we should take at least n = (b — a)/Ax = 416 divisions. 
For Simpson’s rule, the error is at most [(b — a)/180]M (Ax)*. Here 


f(x) = (4x4 — 12x? + 3)e™. 
On [2,4], we find that 4x* — 12x? + 3 is increasing and e~™ is decreasing, so 

f(x) < 4(4- 44 - 12-4? + 3)e74 

= 61.17 = M,. 

Thus [(b — a)/180]M,(Ax)* = J, - 61.17(Ax)* = 0.68(Ax)*. Hence if we are to 
have error less than 10~°, it suffices to have 

0.68(Ax)* < 1078, 

Ax < 0.035. 

Thus we should take at least n = (b — a)/Ax = 57 divisions. A 


Exercises for Section 11.5 


Use the indicated numerical method(s) to approximate 


the integrals in Exercises 1-4. 


@1. f(x? + 1)dx. Use Riemann sums with 


vals of equal length). 


value. 


data: 
f(0) = 1.384 (0.4) =0.915 (0.8) = 0.935 
n = 10 (that is, divide [—1, 1] into 10 subinter- FO.) = 1.179 f(0.5) = 0.768 — f(0.9) = 1.262 
Compare with the actual f(0.2) = 0.973 f(0.6)= 0.511  f(1.0) = 1.425 
f(0.3) = 1.000 f(0.7) = 0.693 


fa2. 


fg3. 
fa4. 
fs. 


6. 


fg7. 
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§3/(x + sin x) dx. Use Riemann sums and the 
trapezoidal rule with n = 8. Compare these two 
approximate values with the actual value. 

3[(sin xx /2)/(x? + 2x — 1)]dx. Use the trape- 
zoidal rule and Simpson’s rule with n = 12. 


Sa0./ yx? + 1) dx. Use the trapezoidal rule and 
Simpson’s rule with n = 20. 


proximate value for {§(x/yx° + 2 )dx. 


x = u*, dx =2udu. 


8. 


89. 


Numerically evaluate [j(x + f(x))dx by the 
trapezoidal rule. 

Numerically evaluate [52f(x) dx by Simpson’s 
rule, where f(x) is the function in Exercise 7. 
Suppose that you are given the following table 
of data: 


Use Simpson’s rule with n = 10 to find an ap- fO0.0) = 2.037 f(1.3) = 0.819 
f(0.2) =1.980  f(1.4) = 1.026 

Estimate the value of fre® dx, using Simpson’s Lp mi ot. ey a 

rule with n=4. Check your answer using F(0.6) = 1.372 f(1.6) = 0.662 
f(0.8)=1.196 (1.7) = 0.538 

Suppose you are given the following table of f(1.0)=0.977 — f(1.8) = 0.555 
(1.2) = 0.685 
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Numerically evaluate {}%f(x)dx by using 
Simpson’s rule. [Hint: Watch out for the spac- 
ing of the points.] 

f§10. Numerically evaluate {}%f(x)dx by using the 
trapezoidal rule, where f(x) is the function in 
Exercise 9. 

11. Evaluate [(2(px? + qx + r)dx. Verify that 
Simpson’s rule with n= 2 gives the exact an- 
swer. What happens if you use the trapezoidal 
rule? Discuss. 

12. Evaluate [2( px? + gx? + rx + s)dx by Simp- 
son’s rule with n =2 and compare the result 
with the exact integral. 

f§13. How large must n be taken in the trapezoidal 
rule to guarantee an accuracy of 107° in the 
evaluation of the integral in Exercise 2? An- 
swer the same question for Simpson’s rule. 

14. Gaussian quadrature is an approximation 
method based on interpolation. The formula 
for integration on the interval [—1,1] is 
SLi fle) dx =f /\3) + f(-1/\3) + R, where 
the remainder R satisfies |R| < M/135, M be- 
ing the largest value of f(x) on —1 <x <1. 
(a) The remainder R is zero for cubic polyno- 

mials. Check it for x7, x? — 1,x3 + x41. 
(b) Find f! ,[x*/(1 + x] dx to two places. 
(c) What is R for {',x°dx? Why is it so 
large? 

15. A tank 15 meters by 60 meters is filled to a 
depth of 3.2 meters above the bottom. The time 
T it takes to empty half the tank through an 
orifice 0.5 meters wide by 0.2 meters high 
placed 0.1 meters from the bottom is given by 


(2.2)T 1 es dx 
10¢ 19.6 130 (x + 20)°/? — x3/2 


Compute T from Simpson’s rule with n = 6. 

*16. A metropolitan sports and special events com- 
plex is circular in shape with an irregular roof 
that appears from a distance to be almost 
hemispherical (Fig. 11.5.3). 


Figure 11.5.3. The profile 
of the roof of a sports 
complex. 


A summer storm severely damaged the 
roof, requiring a roof replacement to go out for 
bid. Responding contractors were supplied 
with plans of the complex from which to deter- 
mine an estimate. Estimators had to find the 
roof profile y = f(x), 0 < x < H, which gener- 


*17, 


«18. 


ates the roof by revolution about the x axis (x 

and y in feet, x vertical, y horizontal). 

(a) Find the square footage of the roof via a 
surface area formula. This number deter- 
mines the amount of roofing material re- 
quired. 

(b) To check against construction errors, a 
tape measure is tossed over the roof and 
the measurement recorded. Give a for- 
mula for this measurement using the arc 
length formula. 

(c) Suppose the curve f is not given explicitly 
in the plans, but instead f(0), (4, (8), 
f(12),..., f(H) are given (complex cen- 
ter-to-ceiling distances every 4 feet). Dis- 
cuss how to use this information to numer- 
ically evaluate the integrals in (a), (b) 
above, using Example 3 as a guide. 

(d) Find an expression which approximates 
the surface area of the roof by assuming it 
is a conoid produced by a piecewise linear 
function constructed from the numbers 
FO), fA, fs... fH). 

How many digits in the approximate value 

A 2.3757 in Example 3 can be justified by an 

error analysis? 

(Another numerical integration method) 

(a) Let (x1, You (2, Ya), ores (xn; Yn) be n 
points in the plane such that all the x,’s are 
different. Show that the polynomial of de- 
gree no more than n — | whose graph pas- 
ses through the given points is 


P(x) = yi L(x) + yrLo(x) 
+ as + YL (x), 

where L(x) = A;(x)/A'(x)), 

A(x) = (x — x))(x — x2)... (x — x,), 

A(x) = A (x)/(x — xi); 

i=1,2,...,2n. 

(P is called the Lagrange interpolation poly- 
nomial.) 


(b) Suppose that you are given the following 
data for an unknown function f(x): 


f(0)=0.01, (0.3) = 1.18, 
fO.1)=0.12, (0.4) = 0.91. 
f(0.2) = 0.82, 


Estimate the value of f(0.16) by using the 
Lagrange interpolation formula. 

(c) Estimate (9“f(x) dx (1) by using the trape- 
zoidal rule, (2) by using Simpson’s rule, 
and (3) by integrating the Lagrange inter- 
polation polynomial. 

(d) Estimate / 3/cos x dx by using a Lagrange 
interpolation polynomial with 2 = 4. Com- 
pare your result with those obtained by 
the trapezoidal and Simpson’s rules in Ex- 
amples 2 and 4. 
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Review Exercises for Chapter 11 
Verify the limits in Exercises 1-4 using the e-6 defini- 
tion. ' 
1. lim(@2+x-D=1 35. lim ( : -+) 
xl x-0+ \ SIN xX x 
2. lim (x? + 3x +2)=2 46 iin ( eee Seen 5) 
x90 P xor\Inx x-I1 2 
3. lim (x"— 8x + 8)= —4 37. lim x%e-* 38, lim x"dnx)? 
: 2_ = ; x>0+ 
4. a (x 25) = 0 39. lim xsin* 40. im, (sine~*)'/* 
Calculate the limits in Exercises 5-16. eee : gi 
5 ii x+ 4l. lim (1+sin2x)'/* 42. lim (cos2x)!/* 
. an iee art x 0+ x 30+ 
cid +1) 3a 43. tim 222 da tira 
6. lim cos| (55) = | a x x32 x? +2x —8 
7. lim ( kes ) Decide which improper integrals in Exercises 45-54 are 
xo x— 


8. hi ( x7 +2 
. kn | —— 
XFON\ 3x27 42x41 


9. lim (y2x? + 1 —y2 x) 10. Jim, (v4x? +1 -2x) 


il. lim — O.. in eee 
x l= JJ—x x>2+) x —-2 
13. lim [x sin(3/x?)] 14. lim sin(/x? + 2 — x) 
x0 x0 
4 
15. a oe Oe 16. lim x +3 
x30 3x44+2 x90 3x + 8 


17. Find the horizontal asymptotes of the graph 
y= tan~ (3x + 2). Sketch. 
18. Find the vertical asymptotes for the graph of 
y =1/(x? — 3x — 10). Sketch. 
Find the horizontal and vertical asymptotes of the 
functions in Exercises 19 and 20, and sketch. 


19. f(x) = = 20. f(x) = ans 


Find the limits if they exist, using l’Hépital’s rule, in 
Exercises 21-44. 
ai, hi xi + 8x49 


x90 4x3 _ 9x2 4 10 2. im, x : 2 
23. lim = £08 24. lim X= 


xol x71 


[\.2 
i ae Pe eae ~3 
=) sin x ae 
i 2 
Pin: So 28, lim 0% 
x90 Xx x20 x 
sin(x -2)-—x+2 
29. lim ———_——_,-_ 
x2 (x st 2)° 
30. lim 24cosx — 24+ 12x? — x4 
: x0 x 
31. 1 tan(x + 3) — tan3 
; yoo ie x 
cosyx + | 
32. lim ———_—— 
xen x— a 
33. lim x cotx 34. lim S0tx 
me xo0+ Inx 


convergent. Evaluate when possible. 


1 co 6sinx 
AS] en ak 46. dx. 
i x2 ~o x* +3 
7s Oa as pl [Hint: Prove Inx < x for x > 2.] 
2 Inx’ 
48 ——_—. 
1 x7 + 8x +12 
2 1 0 x+i1 
49, dx. 50. i dx. 
i ¥x —1 L, iI — x2 
i a ws 52. x7e7* dx 
(i- x) / 1 


53. ['xtnxdx. 54, oe $ De CP+49 aye 
0 0 


Evaluate the limits in Exercises 55 and 56. 


55. lim (* —“ —_ 56. ee a 
x00 Jo e+ttil me 

57. The region under the curve y = xe ~~ on [0, 00) 
is revolved about the x axis. Find the volume of 
the resulting solid. 

58. The curve y=sinx/x” on [1,00) is revolved 
around the x axis. Determine whether the re- 
sulting surface has finite area. 

Evaluate the limits of the sequences in Exercises 59-72. 


: 2\"\5 
59, dim, (8+ (4) 


60 lim 3 8n? ae 2n + 1 
* noo m+ 


61. lim (+2) 62. lim (2=3)™ 
n> n n> oo n : 
63. lim (n? + 3n + lem" 
64. lim 2. 65. lim 
nooo n n>0o n+ 


2 
66. lim "+22 67. lim tan| 
n> CO 


3n 
a 


68. lim [In(n? + 1) — Inn? + 5) 
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ein ee 70. lim 2oos4nn 
n> oo nv3 n>o Int] 

1, tim 822" 72, lim, (1 - 2+ 7) 
n> oo 5n n> 0 3n+1 


Using  Hépital’s rule if necessary, evaluate the limits of 
the sequences in Exercises 73-76. 

. an} 

73. lim, Bn 
: 1 I 

75. lim | — - ———+ 

| n (n+1/ 

Use Newton’s method for Exercises 77-80. 


74, im m logio(2~) 


a 
76. lim 22 
jow ef + - 


f77. Locate the roots of x? — 3x2 +8 =0. 

878. Find the cube root of 21. 

f879. Solve the equation e* = 2+ x. 

80. Find two numbers, each of whose square is 
ten times its natural logarithm. 

($81. Evaluate [3(x?dx/ yx? +1) by the trapezoi- 
dal rule with n = 10. 

f§82. Evaluate the integral in Exercise 81 by Simp- 
son’s rule with n = 10. 

#83. Use Simpson’s rule with n= 10 to calculate 
the volume obtained by revolving the curve 
y = f(x) on [1,3] about the x axis, given the 


data: 

FQ) = 2.03 f(2.2) = 3.16 
fCi.2)= 2.08 f(2.4) = 3.01 
f04=2.16  f(2.6) = 2.87 
f(l6) =2.34 = (2.8) = 2.15 
f(L.8) = 2.82 fG) = 1.96 

f() = 3.01 


(984. (a) Evaluate (2//7)fje~” dt by using Simp- 
son’s rule with 10 subdivisions. 

(b) Given an upper bound for the error in 
part (a). (See Example 6 of Section 11.5.) 

(c) What does Simpson’s rule with 10 sub- 
divisions give for (2/7 ){ie~” dt? 

(d) The function (2/\m)fge~" dt is denoted 
erf(x) and is called the error function. Its 
values are tabulated. (For example: 
Handbook of Mathematical Functions, Na- 
tional Bureau of Standards, Applied 
Mathematics Series 55, June 1964, pp. 
310-311.) Compare your results with the 
tabulated results. Note: lim,_,,,erf(x) 
= 1, and erf(10) is so close to | that it 
probably won’t be listed in the tables. 
Explain your result in part (c). 

85. Let f(x) =cosx for x > 0 and f(x)=1 for 
x <0. Decide whether or not f is continuous 
or differentiable or both. 

86. Let f(x) = x!/"~)_ How should f(1) be 
defined in order to make f continuous? 

87. Find a function on [0,1] which is integrable 
(as an improper integral) but whose square is 
not. 
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88. 
89. 


ww = li 
f"(o) = tim 
90. 


f"(%o) = lim 
Ax~0 


91. 


92. 


93. 


94. 


95. 


*96. 


#97, 


Show that /f[(sinx)/(1 + x)]dx is conver- 
gent. [ Hint: Integrate by parts.] 
(a) Show that 


f(X0 + h) — 2f(xo) + f(%o — ) 

h2 
if f” is continuous at x9. [Hint: Use PHépi- 
tal’s rule.] 
*(b) Find a similar formula for f’”’(xo). 
Show that 
fq + 24x) + f(%o) — fo + Ax) 
(Ax)? 


if f” is continuous at Xp. 
Use Riemann sums to evaluate 


dim, x (Inn — Ini)/n. 


Let 


Prove that lim,_,,.S, =4 using Riemann 
sums. 


Let 


Prove that S, >2 as n-— oo by using Riemann 
sums. 

Expressing the following sums as Riemann 
sums, show that: 


‘ n i * 
(a) jim 2 Vi sf ( 


_ < _3n 1 

- me > (Qn+iyr 2 , 

P dollars is deposited in an account each day 
for a year. The account earns interest at an 
annual rate r (e.g., r= 0.05 means 5%) com- 
pounded continuously. Use Riemann sums to 
show that the amount in the account at the 
end of the year is approximately 


(365P/r) (e’ — 1). 


tim | inv 
xq? (vx —2)(vx +7) 


Limits can sometimes be evaluated by geo- 
metric techniques. An important instance oc- 
curs when the curve y = f(x) is trapped be- 
tween the two intersecting lines through (a, L) 
with slopes m and —m, 0<|x—al<h. 
Then lim,_,,f(x) = L, because points ap- 
proaching y = f(x) from the left or right are 
forced into a vertex, and therefore to the point 
(a, L). 


ain 
eee” 
te 
~ 
Ss 
SS 
zie 
ll 
ale 


Evaluate: 


+ tan/x : 
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*99, 


(a) The equations of the two lines are y 
=LD+m(x-—a), y=L—-m(x- a). 
Draw these on a figure and insert a repre- 
sentative graph for f which stays between 
the lines. 

(b) Show that the algebraic condition that f 
stay between the two straight lines is 


fO)-L 


<m, 0<|x-al<h. 
x-a 


This is called a Lipschitz condition. 

(c) Argue that a Lipschitz condition implies 
lim,_,,f(x) = L, by appeal to the defini- 
tion of limit. 

Another geometric technique for evaluation of 

limits is obtained by requiring that y = f(x) 

be trapped on 0 < |x — al < h between two 

power curves 


y=L+m(x- a)’, y=L—m(x- a)’, 


where a >0, m>0. The resulting algebraic 
condition is called a Hélder condition: 


I) - 


<m, O<|x—-al <A. 
|x — al* 


(a) Verify that the described geometry leads 
to the Hdlder condition. 

(b) Argue geometrically that, in the presence 
of a Hélder condition, lim, _,,f(x) = L. 

(c) Prove the contention in (b) by appeal to 
the definition of limit. 

Prove the chain rule for differentiable func- 

tions, (f° g)(x0) = f'(g(%0)): 8'(%o), as fol- 

lows: 

(a) Let y = g(x) and z = f(y), and write Ay 
= g’(x9) Ax + p(x). Show that 


Also write Az = f’(yo) Ay + o(y), where 
Yo = g(Xo) and show that 


(b) Show that 


Az = f’(yo) (x0) Ax + f'(yo)e(x) + oC g(x). 


(c) Note that o(g(x))=0 if Ay=0. Thus 


show that 
o(g(x)) Ay . 
o( g(x) pus 
oA )_ ay Bx HAV #OL 46 
x 
0 if Ay =0 
as Ax > 0. 


(d) Use parts (a), (b), and (c) above to show 
that lim,,5o[Az/Ax] = f’(yo)g'(%o). (This 
proof avoids the problem of division by 
zero mentioned on p. 113.) 
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*100. An alternative to Newton’s method for find- 


ing solutions of the equation f(x) = 0 is the 
iteration scheme 


ict) 
f'(%o) 

sometimes known as Picard’s method. Notice 
that this method requires evaluating f’ only at 
the initial guess xy and so requires less compu- 
tation at each step. 
(a) Show that, if the sequence x9,X1,%2,..- 

converges, then lim,_,..X, is a solution of 


f(x) =0. 


Xn+1 = Xp 


f (b) Compare Picard’s method and Newton’s 


method on the problem x* = x + 1, using 
the initial guess x9 = 1 in each case and 
iterating until the solution is found to six 
decimal places of accuracy. 

(c) Suppose that f(q)=0 and in addition 
that 0 <4f'(x9) < f(x) <3f’(xo) for all x 
in the interval J =(q—a,q+ a). Prove 
that if xp is any initial guess in J, then 
[Xna1—- 91 <4/xX_ — g|, and so lim, ..%, 
= q. [Hint: x,4,= P(x,), where P(x) 
=x-—f (x)/f€o). Differentiate P(x) 
and apply the mean value theorem.] (A 
similar analysis for Newton’s method is 
presented in the following Review Exer- 
cise.) 


*101. Newton’s method for solving f(x) = 0 can be 


described by saying that x,,, = N(x,), where 

the Newton iteration function N is defined by 

N(x) =x — f(x)/f’'(x) for all x such that 

f(x) #0. 

(a) Show that N(x) =x if and only if f(x) 
=0 

(b) Show that N(x) = f(x)f"(x)/[f/COP 

(c) Suppose that X is a root of f, that [a, d] is 
an interval containing X, and that there 
are numbers p, g and M such that 


O<p<fi(x)<q and |f’(x)| <M 


for all x in [a,b]. Show that there is a 
constant C such that 

|N(x) — | < C|x — x 
for all x in [a,b]. Express C in terms of p, 
qand M. 

This establishes the “quadratic con- 
vergence” of x9,X1,X2,... to ¥ as soon 
as some x; is in [a,b]. [Hint: Apply the 
mean value theorem to N to conclude 
N(x) — X = N’(é\(x — X) for some € be- 
tween x and X. Use the mean value theo- 
rem again to show that |N’’(é)| < D|é| for 
a constant D >0.] 

(d) How many iterations are needed to solve 
x? —2=0 to within 20 decimal places, 
assuming an initial guess in the interval 
(1.4. 1.5]? 
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Chapter 12 


Infinite Series 


Infinite sums can be used to represent numbers and functions. 


The decimal expansion | = 0.3333... is a representation of 3 as an infinite 
sum 2; + 735 + wo + iodo + ++ ~~ ‘In this chapter, we will see how to repre- 


sent numbers as infinite sums and to represent functions of x by infinite sums 
whose terms are monomials in x. For example, we will see that 


a ee eae eee Oe 
in2=1 7 +3 at 
and 
3 5 
sinx =x — ee 


x 

[eoe3. Poser 5 

Later in the chapter we shall use our knowledge of infinite series to study 
complex numbers and some differential equations. There are other important 
uses of series that are encountered in later courses. One of these is the topic of 
Fourier series; this enables one, for example, to decompose a complex sound 
into an infinite series of pure tones. 


12.1 The Sum of an 
Infinite Series 


The sum of infinitely many numbers may be finite. 


An infinite series is a sequence of numbers whose terms are to be added up. If 
the resulting sum is finite, the series is said to be convergent. In this section, we 
define convergence in terms of limits, give the simplest examples, and present 
some basic tests. Along the way we discuss some further properties of the 
limits of sequences, but the reader should also review the basic facts about 
sequences from Section 11.4. 


Our first example of the limit of a sequence was an expression for the 


number ;: 
De fo Ma Arties 
37 Him (G6 + G00 * + a9): 


This expression suggests that we may consider 4 as the sum 
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gr gee: ey aire Ge es arr 

10 * 100 * °° * io * 
of infinitely many terms. Of course, not every sum of infinitely many terms 
gives rise to a number (consider 1+1+1+---), so we must be precise 


about what we mean by adding together infinitely many numbers. Following 
the idea used in the theory of improper integrals (in Section 11.3), we will 
define the sum of an infinite series by taking finite sums and then passing to 
the limit as the sum includes more and more terms. 


Convergence of Series 


Let a,,a,,... be a sequence of numbers. The number S, = 3). 14; 
=a,+a,+--++ +4, is called the nth partial sum of the a,’s. If the 
sequence S,,S,,... of partial sums approaches a limit S as n—> 00, we 
say that the series a, + ay + +++ = 30214; converges, and we write 


> a= S; 


i=l 


that is, 


Cc n 
Sia, isdefinedas lim S\a, 
i=l nO FZ] 


and is called the sum of the series. 


If the series })72 ,a, does not converge, we say that it diverges. In this 
case, the series has no sum. 
In summary: 


foe} “Ht 
a series a, convergesif lim a, exists (and is finite); 
2 . ae Py y 
Cc Hn 
aseries >)a, diverges if lim > 4; does not exist (or is infinite). 
an co 
i=l 


i=! 


Example 1 Write down the first four partial sums for each of the following series: 


Le ae oy ee ge Oe eee 
@it+tz+gt+gtiet : 


Gy i-442- 


1 | Ee Gee eee 
2B a ae ge 
1 1 1 1 : 
— 3 
d — 
@ 2 oa 
Solution (a) $,=1, S,=141/2=3/2,8;=14+54+5=4, 
apphegt~ede Db 
and Sg=lt+>+ at 3 
se erage Eee, pees See ee 
(b) S,; = 1, S,=1 7783 1 713 6° 
Spach cide wh. Sh. 
and S,= 1 7 +3 472 
2 ete ao apy ck SL 
OSL H=lt+e=Z Galt sts =z, 
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agen 

0 S, 8; Sy Sy 
Figure 12.1.1. The term a; 
of a series represents the 
“move” from the partial 
sum 5S;_, to S;. S, is the 
cumulative result of the 
first n moves. 


Example 2 


Solution 


12.1 The Sum of an Infinite Series 563 


St ee eg ee ees oO gi eh ee 9 
2, oie Re on Vet » 80 Ss=5, HHS +Z =F, 
ide a Me ace, deise BE: cepa pel te Te be Das seas, 
S=3, +4 +3) g and Sy Xa t+atetiT, 16° 


Do not confuse a sequence with a series. A sequence is simply an infinite list of 
numbers (separated by commas): a,,4@),a3;,... . A series is an infinite list of 
numbers (separated by plus signs) which are meant to be added together: 
a,+a,+a,+--+-. Of course, the terms in an infinite series may themselves 
be considered as a sequence, but the most important sequence associated with 
the series a, + a, + +-- is its sequence of partial sums: S,,S,,S3,...—that 
is, the sequence 
a, ,4,+4,,4,; + a,+43,.... 


We may illustrate the difference between the a,’s and the S,’s pictorially. 
Think of a,,4),a3,... as describing a sequence of “moves” on the real 
number line, starting at 0. Then S,=a,+--+ +a, is the position reached 
after the nth move. (See Fig. 12.1.1.) Note that the term a, can be recovered as 
the difference S, — S;_,. 

To study the limits of partial sums, we will need to use some general 
properties of limits of sequences. The definition of convergence of a sequence 
was given in Section 11.4. The basic properties we need are proved and used 
in a manner similar to those for limits of functions (Section 11.1) and are 
summarized in the following display. 


Properties of Limits of Sequences 


Suppose that the sequences a,,a,,... and b,,b,,... are convergent, 


and that c is a constant. Then: 
. lim,.,..(@, + 5,) = lim,.,,.@, + lim, _,..2,- 
. lim,_,,.(ca,) = clim,_,o4,- 
_ Him, 59(4,5,) = (im, y504,) * Cit, ,.00,): 
. If lim,_,..0, #0 and b, £0 for all n, then 


. If f is continuous at lim,,_,,.a,, then 


noon? 


din f(a) =i li.) 
. lim, so¢ = ¢ 
 lim,,,..(1/n) = 0. 
_ If lim, ,., f(x) = J, then lim,,,,, fm) =. 
. If |r| < 1, then lim,_,,,r” = 0, and if |r| > 1 orr = —1, lim,,,,,r” does 
not exist. 


Here are a couple of examples of how the limit properties are used. We will 
see many more examples as we work with series. 


. : 3+n : : mm 
Find (a) im, aa 1 and (b) im, sin( ant ). 
: ceo eer 3/n+1 _ 3lim,.,..1/n+ lim, 01 _ 3-041 _ 1 
eae e241 /a ine imc ln DO 
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This solution used properties 1, 2, and 4 above, together with the facts that 
lim,_,,.1/n = 0 (property 7) and lim,_,,,c = c (property 6). 
(b) Since sin x is a continuous function, we can use property 5 to get 


Jim n, sin( 5 ae i ) = sin| jim ( es 1 )| 


sin| tim ("75 ) 
sin( >) =1. a 


We return now to infinite series. A simple but basic example is the geometric 
series 


atar+ar+--- 
in which the ratio between each two successive terms is the same. To write a 
geometric series in summation notation, it is SOnsnien to allow the index i to 
start at zero, so that ay = a, a, = ar, a) = ar’, and so on. The general term is 
then a,= ar‘, and the series is compactly expressed as Spar’. In our 
notation >)2 ,a; for a general series, the index i will start at 1, but in special 
examples we may start it wherever we wish. Also, we may replace the index i 
by any other letter; S724, = D714; = Quins 14,, and so forth. 

To find the sum of a geometric series, we must first evaluate the partial 
sums S,, = \"_, ar’. We write 


S,=atartar+-+-++ar", 
rS,= artar?+--+++ar"+ar"*! 
Subtracting the second equation from the first and solving for S,,, we find 


er ee) (if r #1). (1) 


l-r 


The sum of the entire series is the limit 


<0 rs 
S ar'= lim S, 
i=0 
_ a(l—r"*ty car 
ce tar oe ML ) 
a — n+l 
= l-r sae Amr ). 


(We used limit properties 1, 2, and 6.) If |r| <1, then lim, 5.0?” ntla( 
(property 9), so in this case, $\7 ,ar' is convergent, and its sum is a/(1 — r). If 
|r| >1 or r= —1, lim,_,,,r”*! does not exist (property 9), so if a #0, the 
series diverges. Finally, if r= 1, then S, =a+ar+ +--+ +ar"=a(n+ 1), so 
if a #0, the series diverges. 


Geometric Series 


If |r|<1 and a@ is any number, then a+ ar+ar?+--- =D ar' 
converges and the sum is a/(1 — r). 


If |r| > 1 and a #0, then 3% par’ diverges. 
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Example 3 


Solution 


Example 4 


Figure 12.1.2. Find the 
total distance travelled by 
the bouncing ball. 


Solution 


12.1 The Sum of an Infinite Series 565 


Sum the series: (a2) 1+4+44+34+2¢+- OP az ad > f 


(a) This is a geometric series with r= 1 and a=1. (Note that a is the first 
term and r is the ratio of any term to the preceding one.) Thus 


Bg a/1l\i__ 1 _3 
Pag dtg tm eS ha) qeae oo 
(b) SZ of /(6"/)] = 1+ (1/V6 )+ (1/ V6 ? + --- =a/(1—1r), where 


a=1landr=1/)6, so the sum is 1/(1 — 1/6) = (6 + ¥6)/5. (Note that the 
index here is n instead of i.) 

(c) S,1/5' = 1/54 1/5? + = (1/5)/(1 — 1/5) = 1/4. (We may also 
think of this as the series >)7* 1 / 5' with the first term removed. The sum is 
thus 1/[1-—(1/5)])-1=1/4) A 


The following example shows how a geouictne series may arise in a physical 
problem. 


A bouncing ball loses half of its energy on each bounce. The height reached 
on each bounce is proportional to the energy. Suppose that the ball is dropped 
vertically from a height of one meter. How far does it travel? (Fig. 12.1.2.) 


Each bounce is 1/2 as high as the previous one. After the ball falls from a height 
of 1 meter, it rises to 1/2 meter on the first bounce, (1/2)? = 1/4 meter on the 
second, and so forth. The total distance travelled, in meters, is 1 + 2(1/2) + 
2(1/2)? + 2(1/2)3 + +++, which is 


1/2 


755) = 3 meters. A 


i423 any =1+2/ 
i=1 


Two useful general rules for summing series are presented in the box on the 
following page. To prove the validity of these rules, one simply notes that the 
identities 


n n n n n 
3 (4+ 6)= 44+ Sb, and Yoca=cd a, 
i=l i=l i=l i=l i=l 
are satisfied by the partial sums. Taking limits as n > oo and applying the sum 


and constant multiple rules for limits of sequences results in the rules in the 
box. 
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Algebraic Rules For Series 


Sum rule 
If 3,4, and $2 ,b; converge, then 42 ,(a, + b,) converges and 


SD (a; + 5) = SS a,+ > be 
i=l i=1 


i=] 


Constant multiple rule 
If 32,4; converges and c is any real number, then 5)72 ,ca,; converges 


Example 5 Sum the series 5) res. 
i=0 


Solution We may write the ith term as 


eee gee ai eli os VA leg rte em a 

gg (2) (3) =(2) +03). 
Since the series 5° (1/2)! and 3 (1/3) are convergent, with sums 2 and 3 
respectively, the algebraic rules imply that 


Example 6 Show that the series 1} + 33 +723 +1544 --- diverges. [Hint: Write it as 
the difference of a divergent and a convergent series.] 


Solution The series is 3\° ,[2' — (4)/]. If it were convergent, we could add to it the 
convergent series 3° ,(4)', and the result would have to converge by the sum 


rule; but the resulting series is 31° o[2' — (4) + (4)'] = S02’, which diverges 
because 2 > 1, so the original series must itself be divergent. A 


The sum rule implies that we may change (or remove—that is, change to zero) 
finitely many terms of a series without affecting its convergence. In fact, 
changing finitely many terms of the series 7° ,a; is equivalent to adding to it 
a series whose terms are all zero beyond a certain point. Such a finite series is 
always convergent, so adding it to the convergent series produces a convergent 
result. Of course, the sum of the new series is not the same as that of the old 
one, but rather is the sum of the finite number of added terms plus the sum of 
the original series. 


Example 7 Show that 
eee eres 
1+24+34+4+5+ 2 + re + re + 
is convergent and find its sum. 


Solution The series 1/4+1/47+1/4°+1/4*+--- is a geometric series with sum 
(1/4)/(1 — 1/4) = 1/3; thus the given series is convergent with sum 1 + 2 + 
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Example 8 


Solution 
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3+4+1/3=10 1. To use the sum rule as stated, one can write 


1424344414 1414.. 


4° Pe 
=(1+2+3+4+0+0+0+---) 


1 l 

+(0+0+0+044 pie ee \a 

We can obtain a simple necessary condition for convergence by recalling that 
a; = S, — S,_,. If lim,_,,,S; exists, then lim,_,,,S;_; has the same value. Hence, 
using properties 1 and 2 of limits of sequences, we find lim,.,,a;= 
lim,_,..5; — lim, 205 , = 0. In other words, if the series >)[2 a, converges, 
then, the “move” from one partial sum to the next must approach zero (see 
Fig. 12.1.1). 


The ith Term Test 


If S$. 14; converges, then lim,_,.,a; = 0. 
If lim,_,,.@; # 0, then SZ im 14 diverges. 


If lim,_,,,¢; = 0, the test is inconclusive: the series could converge or 
diverge, and further analysis is necessary. 


The ith-term test can be used to show that a series diverges, such as the one in 
Example 6, but it cannot be used to establish convergence. 


Test for convergence: (a) > visi ; (b) > (-1¥ —— 


;@S(4 ) 


i=] 


eam 


>1l as i> oo. Since a, does not tend to zero, 


= I = 
a es ae ala ae WEES 


the series must diverge. 

(b) Here fa, = i/V1 +i =yi /y1/i+ 1 00 as ico. Thus a, does not tend 
to zero, so the series diverges. 

(c) Here a, = 1/i, which tends to zero as i— 00, so our test is inconclusive. A 


i> 0% = 0, we 


As an example of the “further analysis” 
consider the series 


1 
1+g+gtie.. Pst 


i=] 


necessary when lim 


i 


from part (c) of Example 8, called the harmonic series. We show that the series 
diverges by noticing a pattern: 


—_— 


° ae w= oJ tN 
4+ t+ 
: aR al 
+ + + 


and so on. Thus the partial sum S, is greater than 1+4+3=1+3, 
Sg>1+4+4+4=1+43 and, in general S,>1+n/2, which becomes 
arbitrarily large as n becomes large. Therefore, the harmonic series diverges. 
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Example 9 Show that the series (a) } +4 +44+44+--- and (b) S%,1/(1 + {) diverge. 


Solution (a) This series is 3% ,(1/2i). If it converged, so would twice the series 
S22 -(1/2i), by the constant multiple rule; but 32 (2-1/2) = DR ,1/i, 
which we have shown to diverge. 

(b) This series is 4 +4 +4 +--+, which is the harmonic series with the first 
term missing; therefore this series diverges too. A 


Supplement to Section 12.1: 
Zeno’s Paradox 


Zeno’s paradox concerns a race between Achilles and a tortoise. The tortoise 
begins with a head start of 10 meters, and Achilles ought to overtake it. After 
a certain elapsed time from the start, Achilles reaches the point A where the 
tortoise started, but the tortoise has moved ahead to point B (Fig. 12.1.3). 


Figure 12.1.3. Will the 
runner overtake the 
tortoise? 


After a certain further interval of time, Achilles reaches point B, but the 
tortoise has moved ahead to a point C, and so on forever. Zeno concludes 
from this argument that Achilles can never pass the tortoise. Where is the 
fallacy? 

The resolution of the paradox is that although the number of time 
intervals being considered is infinite, the sum of their lengths is finite, so 
Achilles can overtake the tortoise in a finite time. The word forever in the 
sense of infinitely many terms is confused with “forever” in the sense of the 
time in the problem, resulting in the apparent paradox. 


Exercises for Section 12.1 


Write down the first four partial sums for the series in Sum the series in Exercises 5-8. 
Exercises 1-4. 
Ldtdeieis- Sltgti+ae- 
2.1-d4+i-f4+h---- he ah 
79 \i 6 eae Be ee 
3. S (5) 9 92 93 
i=l 
[oe)} loo) ive} 
‘27 (a) (is) 
= a : > 8 ; 2, 15 
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9. You wish to draw $10,000 out of a Swiss bank 
account at age 65, and thereafter you want to 
draw 3 as much each year as the preceding one. 
Assuming that the account earns no interest, how 
much money must you start with to be prepared 
for an arbitrarily large life span? 

10. A decaying radioactive source emits 3 as much 
radiation each year as the previous one. Assum- 
ing that 2000 roentgens are given off in the first 
year, what is the total emission over all time? 

Sum the series (if they converge) in Exercises 11-20. 


oo} foe) 
1 4 \k 
sa ee 12 (5) 
2, 13/ & 5 
foe} foe) 
g3ir4 Aal+2 
13. 2 32i+5 14. i 53/480 
wo . fea) F 
LS) (3) 16. D(z) 
j=73 3 i=4 3 
— 2" +3" S K+ 
17. 18. 
2 6” 2 27 
19 Ss antl 
q v=5 gn-2 
oO 1 i 1 2 1 3i¢+] 
0. 3(3) +(3) +a) | 


21. Show that 31% (1 + 1/2') diverges. 

22. Show that ©%.,(3' + 1/3') diverges. 

23. Sum 2+4+4 444+ 94+ -°°. 

24. Sum 14+ 1/24+ 1/34 1/37 + 1/8 +---. 
Test the series in Exercises 25~30 for convergence. 


5. Sy 
i=t yitl 
4s 

Yet 
i=1 yi +8 
eo 

3 
a 2 345i 
Co 
6 
a 2 747i 
29. 1444 


Ptytgtdtitet et 
2 


4 8 
30. l+atatetitetetatat tad 
ened ye i , 


2 4 8 
31. Show that the series S72 (1 — 27/)/j diverges. 
32. Show that the series +i +4+}+--- di- 
verges. 


33. Give an example to show that 372 ,(a; + 5;) may 
converge while both 372. ja; and Si72 1b; diverge. 

34. Comment on the formula 1+2+4+4+8+--:- 
=1/(1-2)=—1. 

35. A telescoping series, like a geometric series, can 
be summed. A series >)7_ a, is telescoping if its 


36. 
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nth term a, can be expressed as a, = b,4, — Dy 

for some sequence 3,. 

(a) Verify that a; +a, +a;+ +--+: +a,= 
b+; ~ 5;; therefore the series converges ex- 
actly when lim,.,,.,4., exists, and S9_1a, 
= lim, 5009p 41 ~ Dy. 

(b) Use partial fraction methods to write a, 
=1/[n(n+1)] as b,,,— 5, for some se- 
quence b,. Then evaluate the sum of the 
series 31°. ,1/[n(n + 1]. 

An experiment is performed, during which time 

successive excursions of a deflected plate are 

recorded. Initially, the plate has amplitude bo. 

The plate then deflects downward to form a 

“dish” of depth b,, then a “dome” of height b,, 

and so on. (See Fig. 12.1.4.) The a’s and b’s are 

related by a, = bo — bj, a, = by — by,a3 = by - 

b;.... The value a, measures the amplitude 

“lost” at the nth oscillation (due to friction, say). 


37. 


Figure 12.1.4. The 
by deflecting plate in Exercise 36. 


(a) Find S°_,a,. Explain why bp — S\?_ 1a, is 
the “average height” of the oscillating plate 
after a large number of oscillations. 

(b) Suppose the “dishes” and “domes” decay to 
zero, that is, lim,_,..0,4; = 0. Show that 
> 7_ 1a, = bo, and explain why this is physi- 
cally obvious. 

The joining of the transcontinental railroads oc- 

curred as follows. The East and West crews were 

setting track 12 miles apart, the East crew work- 
ing at 5 miles per hour, the West crew working at 

7 miles per hour. The official with the Golden 

Spike travelled feverishly by carriage back and 

forth between the crews until the rails joined. His 

speed was 20 miles per hour, and he started from 
the East. 

(a) Assume the carriage reversed direction with 
no waiting time at each encounter with an 
East or West crew. Let ¢, be the carriage 
transit time for trip k. Verify that t,4 
= r"*1.(12/13), and t,4,; = 7" + (12/27), 
where r = (13/27) - (15/25), n= 0, 1,2, 
Spay 

(b) Since the crews met in one hour, the total 
time for the carriage travel was one hour, 
ie, lim, s,o(f) + lgttgttgtors + t,) 
=]. Verify this formula using a geometric 
series. 
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12.2 The Comparison Test 
and Alternating Series 


A series with positive terms converges if its terms approach zero quickly enough. 


Most series, unlike the geometric series, cannot be summed explicitly. If we 
can prove that a given series converges, we can approximate its sum to any 
desired accuracy by adding up enough terms. 

One way to tell whether a series converges or diverges is to compare it 
with a series which we already know to converge or diverge. As a fringe 
benefit of such a “comparison test,” we sometimes get an estimate of the 
difference between the nth partial sum and the exact sum. Thus if we want to 
find the sum with a given accuracy, we know how many terms to take. 


The comparison test for series is similar to that for integrals (Section 
11.3). The test is simplest to understand for series with non-negative terms. 
Suppose that we are given series 5)72 ,a@, and >)72. ,b, such that 0 < a, < b, for 
all i: 


ive) oe 
if Sb, converges, then so does >) a,. 

i=] i=] 
The reason for this is easy to see on an intuitive level. The partial sums 
S, = SJ-14, are moving to the right on the real number line since a, > 0. 
They must either march off to oo or approach a limit. (The proof of this 
sentence requires a careful study of the real numbers, but we will take it for 
granted here. Consult the Supplement to this section and the theoretical 
references listed in the Preface.) However, 307.4, < \7_,5, < 3 15,, since 
a; < b; and the partial sums 5°7_,b, are marching to the right toward their 
limit. Hence all the S,,’s are bounded by the fixed number 3)$2_,4,, and so they 
cannot go to oo. 


Example 1 Show that >} 3 converges. 
i=1 2+4 


Solution We know that 5% ,(3/2') is convergent since it is a geometric series with 
a=3andr=4 <1; but 

eee 

2+4 2! 

so the given series converges by the comparison test. A 


? 


For series 3}. ,a; with terms that can be either positive or negative, we replace 
the condition 0 < a, < b, by |a| < b,. Then if 39,6, converges, so must 
> ,/a;|, by the test above. The following fact is true for any series: 


co foo} 
> aj\ < »» \a;|. 
i= 


i=] 

A careful proof of this fact is given at the end of this section; for now we 
simply observe that the convergence of 3‘%,|a,| implies that the absolute 
values |a,| approach zero quickly, and the possibility of varying signs in the 
as can only help in convergence. Therefore, if 0 < |a,| < b, and 3)b, con- 
verges, then 5}|a,| converges, and therefore so does 5\a,. (We sometimes drop 
the “i = 1” and “oo” from > if there is no danger of confusion.) This leads to 
the following test. 


oa} ve] 
if ‘a converges,sodoes  )a;, and 
i=l i=l 
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Comparison Test 


Let 3% a, and S\7-,b; be series such that |a,| < b,. If 92,5, is conver- 


gent, then so is 37. ,a;. 


co —] i 
Example 2 Show that S} = 
i=] 1 


Solution We can compare the series with 31% ,1/3'. Let a, =(—1)'/(i3'*') and b, 
= 1/3!. Since i3'*! = (31) - 3‘ > 3', we have 
1 1 
a;| = ; — = 0;. 
| | i3't! 3! 
ime | 


converges. 


Therefore, since $)5*. 5, converges (it is a geometric series), so does 3)$2,q;. A 


If the terms of two series S}a,; and 5)b, “resemble” one another, we may expect 
that one of the series converges if the other does. This is the case when the 
ratio a,/b; approaches a limit, as can be deduced from the comparison test. 
For instance, suppose that Jim,_,,,(|@,|/b) = M < oo, with all b, > 0. Then for 
large enough i, we have |a|/b,< M+1, or |a|<(M+1b,. Now if Db, 
converges, so does }\(M + 1)b,, by the constant multiple rule for series, and 
hence S‘a, converges by the comparison test. 


foe) 
Example 3 Test for convergence: 5) ——. 
i=1 ae | 


Solution We cannot compare directly with 3)? ,1/2', since 1/(2' — i) is greater than 
1/2. Instead, we look at the ratios a,/b, with a, = 1/(2' — i) and b, = 1/2’. 


We have 
fe tela: soe a ea te 
eb ae daa 1-0 ; 


(lim,.,,.(i/2') = 0 by ’'Hépital’s rule). Since 32. ,(1/2') converges, so does 
fail /2' — dD). & 

The following tests can both be similarly justified using the original compari- 

son test. 


Ratio Comparison Tests 
Let 3% ,a, and ‘72. 5, be series, with b, > 0 for all i. 
If (1) |a,| < }, for all i, or if lim,_,,,(|a,|/5,) < oo and 


(2) S77. ,5, is convergent, then 5)72 ,a,; is convergent. 


If (1) a, > 5; for all i, or if lim,.,,,(a,/b,) > 0 and 
(2) 72,8; is divergent, then ‘$2 ,a, is divergent. 


To choose b, in applying the ratio comparison test, you should look for the 
“dominant terms” in the expression for a,. 


' Strictly speaking, to apply the comparison test we should have |a;| < (M + 1)6, for all i, not just 
sufficiently large i; but, as we saw earlier, the convergence or divergence of a series >)a; is not 
affected by the values of its “early” terms, but only the behavior of a, for large i. Of course, the 
sum of the series depends on all the terms. 
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Example 4 Show that S) a diverges . 
i=] 
Solution As i— oo, the dominant term in the denominator 4 + j is i, that is, if i is very 

large (like 10°), 4 is very small by comparison. Hence we are led to let 
a; = 2/(4 + i), b, = 1/i. Then 

ie een ile ae ee ee a 2 2 

ab pe Wi eset oe @/jel Of1 ” 
Since 2>0, and ¥%,1/i is divergent, it follows that S72 [2/(4+ 1] is 
divergent as well. & 


The next example illustrates how one may estimate the difference between a 
partial sum and the full series. We sometimes refer to this difference as a tail 
of the series; it is equal to the sum of all the terms not included in the partial 
sum. 


i 


i3! +1 
between this partial sum and the sum of the entire series. 


3 
Example 5 Find the partial sum >) (see Example 2) and estimate the difference 
i=l 


Solution The sum of the first three terms is 


1 4 1_s-1,i_1 ~_ 42 ~ -00967. 


32.4 33.2 934.3 9° 54 243 §=486 


The difference between the full sum of a series and the nth partial sum is given 
by S814, — S114 = .414;- To estimate this tail in our example, we 


write 
> Ge — (—0.0967)| = > Ce 
cE phy (snce|Zal «Ela 
< > ar (since i > 1) 
= 7 (1 + 4 + 4 +: 
=35(qoys) = ao ree = 0.0082 


Thus the error is no more than 0.0062. We may therefore conclude that 
%_[(—1)'/G'*'d] lies in the interval [—0.0967 — 0.0062, — 0.0967 + 0.0062] 
=[-—0.103, —0.090]. A 


The second kind of series which we will treat in this section is called an 
alternating series. To illustrate, recall that we saw in Section 12.1 that the 
harmonic series 


1+ititgi+--- 
is divergent even though lim,_,,,(1/i) = 0. If we put a minus sign in front of 
every other term to obtain the series 

Ne ae ae ae 
we might hope that the alternating positive and negative terms “neutralize” 


one another and cause the series to converge. The alternating series test will 
indeed guarantee convergence. First we need the following definition. 
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Alternating Series 


A series $\°_,a; is called alternating if the terms a, are alternately positive 


and negative and if the absolute values |a,| are decreasing to zero; that 
is, if: 


1. a, > 0, a, <0, a, > 0, a, <0, and so on (or a; < 0, a, > 0,...); 
2. |a,| > |a| > asl > --- 5 
3. lim,_,,.|@,| = 0. 


Conditions 1, 2, and 3 are often easy to verify. 


Example 6 Is the series 1-4 +4-—j--- alternating? 


Solution The terms alternate in sign, + —+-— ---, so condition 1 holds. Since the ith 
term a; = (— 1)'*'(1/i) has absolute value 1/i, and 1/i > 1/(i + 1), the terms 
are decreasing in absolute value, so condition 2 holds. Finally, since lim,_,,,|a,| 
= lim,_,,,(1/i) = 0, condition 3 holds. Thus the series is alternating. A 


Later in this section, we will prove that every alternating series converges. The 
proof is based on the idea that the partial sums S,, = >). a; oscillate back and 
forth and get closer and closer together, so that they must close in on a 
limiting value S. This argument also shows that the sum S lies between any 
—> two successive partial sums, so that the tail corresponding to the partial sum 
S,, is less than |a,, ,|, the size of the first omitted term. (See Fig. 12.2.1.) 


Figure 12.2.1. An alternat- 


ee ing series converges, no 
matter how slowly the 
0 Sy, Sy \Ss 53 S terms approach zero. The 


me sum lies between each two 
S= % a; issomewhere inhere successive partial sums. 


Alternating Series Test 


1. If S'% ,a, is a series such that the a, alternate in sign, are decreasing in 
absolute value, and tend to zero, then it converges. 


2. The error made in approximating the sum by S, = S7_,4, is not 
greater than |a,, ||. 


Example 7 Show that the series 1-4+4-—14+4-—--- converges, and find its sum 
with an error of no more than 0.04. 


Solution By Example 6, the series is alternating; therefore, by the alternating series test, 
it converges. To make the error at most 0.04=4, we must add up all the 
terms through 3. Using a calculator, we find 


Sy l—-d44— +++ — dre 0.6727. 


(Since the sum lies between S,, and S,; 0.7127, an even better estimate is 
the midpoint 4(S,, + S)5) = 0.6927, which can differ from the sum by at most 
0.02.) A 
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Example 8 Test for convergence: 


2 (A) 
(a) ; 
x (1+ i) 
Oe ree re ee te nee 
Solution (a) The terms alternate in sign since (— 1)’ = 1 if i is even and (— 1) = —1 if i 


is odd. The absolute values, 1/(1 + i)’, are decreasing and converge to zero. 
Thus the series is alternating, so it converges. 

(b) The terms alternate in sign and tend to zero, but the absolute values are 
not monotonically decreasing. Thus the series is not an alternating one and 
the alternating series test does not apply. If we group the terms by twos, we 
find that the series becomes 


Q-)+(G-)+G-H+G-Ht apeytgegs 


which diverges. (Notice that the mth partial sum of the “grouped” series is the 
2nth partial sum of the original series.) A 


We noted early in this section that a series 5} ,a, always converges if its 
terms go to zero quickly enough so that the series ‘37 ,|a,| of absolute values 
is convergent. Such a series 5){°.,a, is said to be absolutely convergent. On the 
other hand, a series like 1 -41+4—1+---, is convergent only due to the 
alternating signs of its terms; the series of absolute values, 1+4+4+---, is 
divergent (it is the harmonic series). When $17 ,a, converges but 31% ,|a,| 


diverges, the series $'*_,a; is said to be conditionally convergent. 


fove} —!| Vi 
Example 9 Discuss the convergence of the series > mee id F 


i=l 
Solution Let a, = (—1)'Vi /(i + 4). We notice that for i large, |a,| appears to behave like 
b; = 1/yi. The series ©°°. ,b, diverges by comparison with the harmonic series. 
To make the comparison between |a,| and 5, precise, look at the ratios: 
lim,_,..({a,|/5,) = lim,_,..[i/(G + 4] = 1, so 2, |a,| diverges as well; hence 

our series is not absolutely convergent. 
The series does look like it could be alternating: the terms alternate in 
sign and lim,_,,,@; = 0. To see whether the absolute values |a,] form a decreas- 


ing sequence, it is convenient to look at the function f(x) =x /(x +4). The 
derivative is 


(1/2yx )(x + 4) — vx +1 _ 2/ix —vx /2 wr oes 


f x)= 9 
~) (x + 4) (x + 4)? 2x (x + 4° 
which is negative for x > 4, so f(x) is decreasing for x > 4. Since |a,| = f(i), 
we have |a,| > |a5| > |a,| > +--+ which implies that our series S‘a;, with its 


first three terms omitted, is alternating. It follows that the series is convergent; 
since it is not absolutely convergent, it is conditionally convergent. A 


Absolute and Conditional Convergence 


A series >)72 14; is called absolutely convergent if S$} ,|a,| is convergent. 
Every absolutely convergent series converges. 

A series may converge without being absolutely convergent; such a 
series is called conditionally convergent. 
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No a,,’s 
—_—_—_—_—_—>P 
above M 
(b) 

Figure 12.2.2. (a) An 
increasing sequence; 
(b) a sequence bounded 
above by M. 


Figure 12.2.3. The partial 
sums of the series 5)72 14; 
are increasing and bounded 
above by T. 
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Supplement to Section 12.2: 
A Discussion of the Proofs of the Comparison and 
Alternating Series Tests 


The key convergence property we need involves increasing sequences. It is 
similar to the existence of lim,_,,, f(x) if f is increasing and bounded above, 
which we used in Section 11.3 to establish the comparison test for integrals. 

A sequence a,,a,,... of real numbers is called increasing in case 
a, < a, < +--+. The sequence is said to be bounded above if there is a number 
M such that a, < M for all n. (See Fig. 12.2.2.) 

For example, let a, = n/(n + 1). Let us show that a, is increasing and is 
bounded above by M if M is any number > 1. To prove that it is increasing, 
we must show that a, < a,,,—that is, that 


n+1 


ell eo ee hs 2 
rei “+1 +1 or nest 2s Cee!) 


nt+In<n?+2nt+1 or OK<1. 
Reversing the steps gives a proof that a, < a,,,; ie., the sequence is increas- 
ing. Since n << n+ 1, we havea,=n/(n+)<1,soa,< Mif M21. 

We will accept without proof the following property of the real numbers 
(see the references listed in the Preface). 


Increasing Sequence Property 


If a, is an increasing sequence which is bounded above, then a, con- 
verges to some number a as n— oo. (Similarly, a decreasing sequence 
bounded below converges.) 


The increasing sequence property expresses a simple idea: if the sequence is 

increasing, the numbers a, increase, but they can never exceed M. What else 

could they do but converge? Of course, the limit a satisfies a, < a for all n. 
For example, consider 


a,=03, a,=0.33, a,=0.333 


and so forth. These a,’s are increasing (in fact, strictly increasing) and are 
bounded above by 0.4, so we know that they must converge. In fact, the 
increasing sequence property shows that any infinite decimal expansion con- 
verges and so represents a real number. 

To prove the comparison test for series with positive terms, we apply the 
increasing sequence property to the sequence of partial sums. If S\f% ja, is a 
series with a, > 0 for each i, then since the partial sums S, satisfy S, — S,_, 
=a, > 0, they must be an increasing sequence (see Fig. 12.2.3). If the partial 
sums are bounded above, the sequence must have a limit, and so the series 
must converge. 
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Now we may simply repeat the argument presented earlier in this section. 
If 0 < a, < 6; for all i, and T, = 37.5, then S, < T,. If the partial sums T, 
approach a limit 7, then they are bounded above by T, and so S, < T for all 
n. Thus lim,_,,,S,, exists and is less than or equal to T, ie., SS \a, < Si 6,. 

To complete the proof of the general comparison test, we must show that 
whenever 3“ ,|a,| converges, so does {2 ,a;; in other words, every absolutely 
convergent series converges. Suppose, then, that >)|a,| converges. 


We define two new series, $°_,b, and S\72,¢,, by the formulas 


n= ("4 if sie if i 


0 if a,<0 0 if a,<0 
a \a,| if a4,<0\) {-a@a if a <0 
; 0 if a>0 0 if a,>0]’ 


These are the “positive and negative parts” of the series $\7°,a,. It is easy to 
check that a, = b; — c;. The series 32,5, and }\72 ,¢, are both convergent; in 
fact, since b, < |a,|, we have 317_,b; < Si.,/a,| < S%, la, which is finite 
since we assumed the series 5) ,a, to be absolutely convergent. Since 5, > 0 
for all i, 92,5; is convergent. The same argument proves that /72,¢; is 
convergent. The sum and constant multiple rules now apply to give the 
convergence of SI? 4a, = 9215; — SLic;. 
Finally, we note that, by the triangle inequality, 


n co 
< 2 |a;| < > |a;|. 
iz 


i=l 


n 


> 4 


i=] 


Since this is true for all n, and 


foo) 
> 4; 


i=] 


= lim 
n> co 


n 
> 4% 
i=l 


n 
ht . 
foes = a 


(the absolute value function is continuous), it follows that [S*% ,a,| < 3% ,|a\|. 


(Here we again used the fact that if b, < M for all n and b, converges to 5, 
then b < M). 


We conclude this section with a proof that every alternating series converges. 


Let $*%. ,a, be an alternating series. If we let b, = (— 1)'*'a,, then all the b, 
are positive, and our series is b, — b, + b, — b, + b,- ++. In addition, we have 
b,>6b,>6,>-:-+, and lim,,,,b, =0. Each even partial sum S,, can be 
grouped as (b, — b,)+(b,— 64) +--+ +(6,_,— 5,), which is a series of 
positive terms, so we have S, < S,< Sg< +--+. On the other hand, the odd 
partial sums S,,,, can be grouped as 5, — (b, — b;)—(by— bs)— ++ — 
(b,,, ~ 52,4), Which is a sum of negative terms (except for the first), so we 
have S, > S,> S;>---. Next, we note that S,,,) = Sy, + bo,41 2 Soy. 
Thus the even partial sums S,,, form an increasing sequence which is bounded 
above by any member of the decreasing sequence of odd partial sums. (See 
Fig. 12.2.1.) By the increasing sequence property, the sequence S,, approaches 
a limit, S.,.,- Similarly, the decreasing sequence S,,,, approaches a limit, 
S oud: 

Thus we have S,< S,< Sg < +++ Sa, < +++ < Seven S Soga tt < 
Song1 S71 < S3 < S,. Now S34, — S>, iS a,4 1, which approaches zero as 
n— o; the difference Sj4q — Seven 18 less than S,,,, — S,,, so it must be zero; 
ie., Soaq = Seven: Call this common value S. Thus |S,,,— S| < |S, — Sopaif 
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= bone = ldonail aNd |Song) — S| < [Sona — Sonal = Danse = l@ontal 80 
each difference |S, — S| is less than |a,,,|. Since a,,,20, we must have 
S,2S asn>o. 

This argument also shows that each tail of an alternating series is no 
greater than the first term omitted from the partial sum. 


——— 


Exercises for Section 12.2 


Show that the series in Exercises 1-8 converge, using 33. : + 5 + , + iz + 4 + & + -+ 
the comparison test for series with positive terms. 1 
00 8 oo 9 sot 
a a 2 > = "+1 
j=1 3'+2 i=1 4 +6 1,1 1 1 
34.14 5424+ 54+-°--+5-—+--> 
oY a) 3. 7 45 2”-1 
5. > oe 4. W3 Find the sum of the series in Exercises 35-38 with an 
fale Se betta © error of no more than 0.01. 
co (—])' oo (—])' red 
se jo es 
j=1 3° +2 i=1 4 +1 jai j4/ 
2) Bos Sg © cos i) 36 = k Hint: C th S 2\k 
7. 5 Sin a> satu : 2, on [ Hint: Compare wit =(3) a | 
i=1 2'- 1 isnt ¥-1 0 An 7 
47,52 =) 
Show that the series in Exercises 9-12 diverge, by using pay o + 
the comparison test. 0 (—1/ 
> 3 5 _8 me 2? + 
ers Mm 2 347 ua ea 
= 8 S 3 Test the series in Exercises 39-50 for convergence and 
11. : 
> ai 12 2 1 absolute pconustupice 
] o (_])\" 
39. = (-) 
Test the series in Exercises 13-34 for convergence. 2 in 40. > ie 
i= 
as k 20 k 
S 3 a ({ -4 \" 41. > —1)"k 
a. 14. . 
13. » roe > (aa3) e+) 42 > =a 
= 1 = (1/2) ee) : oo — 1)" 
is. 3 16: cos Ti 1) 
j=) 2) +3! jap Pe 43. 2 ar aa: 2 8n+2 
oo 1 foe} 2 iF we 
We 2 ree Uy 2 ay BAMA ete ees 
0 yn 4 on «of oe Re op eee ee ne ere 
3. 5 See 20 5 See eee eee 
n=] 2"3 n=1 4 : 47. Ss (-1y i 
2 1+(—-1) (ay i= el 
21. m bi42! 22. > Fa 48. Sa;, where a, = 1/(2') if i is even and a, 
a e =1/i if i is odd. 
23. > 1 yy ay l 49. S_(— 1)" In[(n. + 1)/n). [Hint: First prove that 
i= yit2 int i+] In(1 + a) > a/2 for small a > 0.] 
3. > en 26. > * 50. 3° (—1)"* 'In[(n + 3)/n]. (See the hint in 49.) 
as > 3 : ity Estimate the sum of the series in Exercises 51-54 with 
27. > i +i4+=— 2. > ws an error of no more than that specified. 
i i 2 3 ! i ‘ 
i=] i i i=1 143 a fT) 
el . 5 oe) . 
a) sin j 30. Sen" 51. 2 Eo 0.01 
jail n=1 n 
s 2. 3(—-L) 52. § SY"; g005 
ah > ini . 2 (7) n=1 4n +] 
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55. Test for convergence: 3} +4$—-4$—-—4$+4+i+4} 
-+t —} pee, 
56. Does the series }+4$—-—45-i+4+14-—--- 
converge? 
Exercises 57 and 58 deal with an application of the 
increasing sequence test to inductively defined se- 
quences. For example, let a, be defined as follows: 


ay = 3, 
a,=\3+a, =y3+ , 


a3 =y3 + a, =V3 + y3 +3 eens 


and, in general, a, =y3 + a,_,. If we attempt to write 
out a, “explicitly,” we quickly find ourselves in a nota- 
tional nightmare. However, numerical computation sug- 
gests that the sequence may be convergent: 


a = 0, 


a; = 1.73205 a = 2.17533 a, = 2.27493 
a4 = 2.29672 as = 2.30146 ag = 2.30249 
a, = 2.30271 ag = 2.30276 ~~ ay = 2.30277 
Ayp = 2.30278 ay, = 2.30278 ay = 2.30278... 


The sequence appears to be converging to a number 
[2.30278 ..., but the numerical evidence only sug- 
gests that the sequence converges. The increasing se- 
quence test enables us to prove this. 

57. Let the sequence a, be defined inductively by the 


rules ag = 0, a, =¥4+4,_,. 


(a) Write out a;, a), and a; in terms of square 
roots. 

Calculate a, through a,, and guess the value 
of lim,,_,.@, to four significant figures. 
Prove by induction on n that for the se- 
quence in Exercise 57, we have a, > a,_1 
and a, <5. 

(b) Conclude that the limit / = lim,_,,,a@, exists. 
(c) Show that / must satisfy the equation 
1=/4+1. 

Solve the equation in (c) for / and evaluate / 
to four significant figures. Compare the re- 
sult with Exercise 57(b). 

Show that the sequences in Exercises 59-62 are increas- 
ing (or decreasing) and bounded above (or below). 


(b) 


#58. (a) 


(d) 


an *60. a, = —2 


#59. a, = ah 


*61, 


*63. 


x64, 


x65. 


x66, 


*67, 


x68. 


+69, 


*70. 


= #62, 5, = nsin( *) 
n 


a, = 
n+1 


a 
"2n 


Let B>O and ap=1; a,4,= (a, + B/a,). 
Show that a4,>yB. 

Let 4,4, =3-—(1/a@,); ao = 1. Prove that the se- 
quence is increasing and bounded above. What is 
lim, 004, ? 

Let a,4, =44, +a, 3 a9 = 1. Prove that a, is in- 
creasing and bounded above. What is lim, ,.,4,,? 
Let a,4,;=4(1+4,), and ayg=1. Show that 
lim, 04, = 1. 

Give an alternative proof that lim,_,,.r” =0 if 
0<r<1 as follows. Show that r” decreases and 
is bounded below by zero. If the limit is /, show 
that r] = / and conclude that / = 0. Why does the 
limit exist? 

Suppose that dp) = 1, 4,4, =1+1/(1 + 4,). Show 
that a, converges and find the limit. 

The celebrated example due to Karl Weierstrass 
of a nowhere differentiable continuous function f(x) 
in -—0 <x < 0 is given by 


oO 3 n 
f= > (4) $4. 
n=0 4 
where $(x + 2) = $(x), and ¢(x) on 0 < x <2 is 
the “triangle” through (0,0), (1, 1), (2,0). By con- 
struction, 0 < o(4"x) < 1. Verify by means of the 
comparison test that the series converges for any 
value of x. [See Counterexamples in Analysis by 
B. R. Gelbaum and J. M. H. Olmsted, Holden- 
Day, San Francisco (1964), p. 38 for the proof 
that f is nowhere differentiable.] 
Prove that a,=(1+1/n)" is increasing and 
bounded above as follows: 
(a) If0<a< Bb, prove that 


prtl —q" 
b-a 
That is, prove b"[(n + l)a — nb] < a”). 
(b) Let a=1+[1/(v#+ 1] and b=1+(1/n) 
and deduce that a, is increasing. 
(c) Let a=1 and b=1+(1/2n) and deduce 
that (1 + 1/2n)?" < 4, 
(d) Use parts (b) and (c) to show that a, < 4. 
Conclude that a, converges to some number (the 
number is e—see Section 6.3). 


+1 
<(n + 1)b". 
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Figure 12.3.1. The area 
under the graph of f is less 
than the shaded area, so 
0 < sit Y(x)dx < Diag). 
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Ratio Tests 


The integral test establishes a connection between infinite series and improper 
integrals. 


The sum of any infinite series may be thought of as an improper integral. 
Namely, given a series 3° ,a,, we define a step function g(x) on [1, oo) by the 
formulas: 


g(xj=a (1K 
g(x)=a, (2< 


(x) = 4; (i<x<it+]) 


Since {i* 1 g(x) dx = a,, the partial sum )"7_, a; is equal to [{** g(x) dx, and the 
sum >%,a;=lim,_,,.>7-14, exists if and only if the integral [[Pg(x)dx 
= lim,_,..{? g(x) dx does. 

By itself, this relation between series and integrals is not very useful. 
However, suppose now, as is often the case, that the formula which defines the 
term a; as a function of i makes sense when i is a real number, not just an 
integer. In other words, suppose that there is a function f(x), defined for all x 
satisfying 1 < x < 00, such that f(i) = a, when i = 1,2,3,... . Suppose fur- 
ther that f satisfies these conditions: 


1. f(x) > 0 for all x in [1, 00); 
2. f(x) is decreasing on [1, 00). 


For example, if a, = 1/i, the harmonic series, we may take f(x) = 1/x. 

We may now compare f(x) with the step function g(x). When x satisfies 
i<x<it+1, we have 

O< f(x) < f() = a; = g(x). 
Hence 0 < f(x) < g(x). (See Fig. 12.3.1.) 


It follows that, for any 7, 


0<f"fojdr< f" g(ayae= D a, (1) 


We conclude that if the series 3%. ,a, converges, then the integrals {7* !f(x) dx 
are bounded above by the sum )\%,4;, so that the improper integral 
SPf(x) dx converges (see Section 11.3). 

In other words, if the integral [7°f(x)dx diverges, then so does the series 


foe} 
i=14- 


Copyright 1985 Springer-Verlag. All rights reserved. 


580 Chapier 12 Infinite Series 


Example 1 Show that 
1 1 
a, eee —) 
ha er > Inge) 
and so obtain a new proof that the harmonic series diverges. 
Solution We take our function f(x) to be 1/x. Then, from formula (1) above, we get 


1 
rae + 


zl 


i n+1 
S57)" 4 dx= n(n + 1). 


Since lim,_,,,lIn(n + 1) = 00, the integral [[°(1/x)dx diverges; hence the series 
D7 (1/2 diverges, too. A 


We would like to turn around the preceding argument to show that if 
SPf(x)dx converges, then 3) ,a; converges as well. To do so, we draw the 


rectangles with height a, to the /eft of x =i rather than the right; see Fig. 
12.3.2. This procedure defines a step function h(x) on [1, co) defined by 


h(x) = 4, (i<x<itl). 
Now we have {i*'h(x)dx = 4;,,, so 57_24; = [7h(x)dx. If x satisfies i < x 
<it+1, we have 

f(x) = fit I= 4,,; = A(x) > 0. 
Hence f(x) > h(x) > 0. (See Fig. 12.3.2.) Thus 


fe dx > {"a(x) dx= ya > 0. (2) 


Figure 12.3.2. The area 
under the graph of 

fis greater than the 
shaded area, so 

0 < Sia2a; < [i f(x) dx. - 


If the integral {[°f(x)dx converges, then the partial sums 5{)_,@, = a, + 
D724; are bounded above by a, + {°f(x)dx, and therefore the series })77 ,a; 
is convergent (see the Supplement to Section 12.2). 


integral Test 


foo} 
To test the convergence of a series >) a; of positive decreasing terms, 
int 


find a positive, decreasing function f(x) on [1, 00) such that f(/) = a;. 


If, f * f(x) dx converges, so does SD a; 
] Py 


i=] 


foe) 
If Ai ” f(x)dx diverges, so does 5° a;. 
1 i=l 


Example 2 Show thatl+4}+34+4+.--- converges. 
Solution This series is 3° ,(1/i*). We let f(x) = 1/x?; then 
se 1 = li a = |i _ 1 = 
le eg) 


The indefinite integral converges, so the series does, too. A 
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Example 3 Show that >) 1 diverges, but > 


converges. 
m=2 myinm m=2 m(Inm) 


2 


Solution Note that the series start at m = 2 rather than m = 1. We consider the integral 


[°— ace Jim “(nx)” t ax 
2 x(Inx) b> 0 J2 x 


= 1 : —pti _ —p+l 

Sal Jim [ (nb) (In2)-?*"). 

The limit is finite if p = 2 and infinite if p=}, so the integral converges if 

p=2 and diverges if p =}. It follows that S_o11 /(myln m )] diverges and 
© _[1/m(nm)’] converges. A 


Examples 1 and 2 are special cases of a result called the p-series test, which 
arises from the integral test with f(x) =1/x?. We recall that [x"”dx con- 
verges if n < —1 and diverges if n > —1 (see Example 2, Section 11.3). Thus 
we arrive at the test in the following box. 


p-Series 


If p <1, then S} 4 diverges. 


i=] 


ce 
If p>1, then >} 4, converges. 


i=] 


The p-series are often useful in conjunction with the comparison test. 
Example 4 Test for convergence: 


= > +27 © 3n+yn 
Say WO Dans 


ja f2- 37? +10” FP ee 


@ Toa: © 


1+? 
Solution (a) We compare the given series with the convergent p series 72 ,1/ i”. Let 
a,=1/(1+ i?) and b,=1/i. Then 0<a,<b, and $%,b; converges, so 


S32 ,a; does, too. 
(b) Let a; = (7? + 2j)/(j* — 37? + 10) and b = j?/j4=1/)?. Then 


1+2/j 


1—3/j?+ 10/)* 


jre 


a: 
lim | 2 
jroo 


Since 72 1}, converges, so does 5/724, by the ratio comparison test. 
(c) Take a, = (3n + ¥n)/(Qn3/? + 2) and b, = n/(n?/?) = 1/Vn. Then 


3+(1/yn) 


im ————- = 3 2 
no 2+ (2/n3/?) 2 


Since 3\%_,b,, diverges, so does $)?_14,. & 
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What is the error in approximating a p-series by a partial sum? Let us show 
that 3\"_,(1/n?) approximates S\°_,(1/n?) with error which does not exceed 
1/{(p — INP}. 

Indeed, just as in the proof of formula (2), we have 


eo 
> Jes" 5 ax. 
n=N+1 7 nN x 


The left-hand side is the error: 


oa} N 
oe a pt ideo ae Gee ee 1 
> nP -2 n? 2 nP i: xP (p ay 1)N?o! 
Thus, error < —__!__. (3) 
(p-1NPr! 


Example 5 It is known that S°_,(1/n?) = 77/6. Use this equation’ to calculate 77/6 
with error less than 0.05. 


Solution By equation (3), the error in stopping at N terms is at most 1/N. To have 
error < 0.05 = 4, we must take 20 terms (note that 100 terms are needed to 
get two decimal places!). We find: 

1=1, 
1+4= 1.25, 
1+4+4= 1.36, 
1+34+4+}=1.42, 
l+jitttt+s = 1.46, 


and so forth, obtaining 1.49, 1.51, 1.53, 1.54, 1.55, 1.56,.... Finally, 
l+j,+--- +7, =1596.... (Notice the “slowness” of the convergence.) 
We may compare this with the exact value 7*/6 = 1.6449... . & 


The idea used in the preceding example can be used to estimate the tail of a 
series whenever convergence is proven by the integral test. (See Exercise 11.) 


Another important test for convergence is called the ratio test. This test 
provides a general way to compare a series with a geometric series, but it 
formulates the hypotheses in a way which is particularly convenient, since no 
explicit comparison is needed. Here is the test. 


Ratio Test 


: a; : 
Let SY. 4; be a series. Suppose that lim | — | exists. 
i-> 00 i-1 


a: 

1. Jf lim oo <1, then the series converges (absolutely). 
i>0© im~ | 

2. If lim ts 1, then the series diverges. 


i>} Q;_} 


3. If im 


i>0 


a. 
— = 1, the test is inconclusive. 
i-1 


? For a proof using only elementary calculus, see Y. Matsuoka, “An Elementary Proof of the 
Formula $¢_,1/k? = 77/6,” American Mathematical Monthly 68(1961): 485-487 (reprinted. in 
T. M. Apostol (ed.), Selected Papers on Calculus, Math. Assn. of America (1969), p. 372). The 
formula may also be proved using Fourier series; see for instance J. Marsden, Elementary 
Classical Analysis, Freeman (1974), Ch. 10. 
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Do not confuse this test, in which ratios of successive terms in the same series 
are considered, with the ratio comparison test in Section 12.2, where we took 
the ratios of terms in two different series. 
Proof of By definition of the limit, |a,/a,_ | will be close to its limit / for i large. To 
the ratio prove part 1, let /< 1 and let r = (/ + 1)/2 be the midpoint between / and 1, 
test. so that ]<+< 1. Thus there is an N such that 


—|<r if i>N. 
G_\ 


t 


We will show this implies that the given series converges. 

We have lay 41/ay| <rso |ayai| <laylr, |y42/ vail < 73 hence |ay +.| 
<|ay4il7<|ay|r? and, in general, jay4,|<|ay|r/; but Se lay! = 
lay (D7 vm \r/ is a convergent geometric series since r < 1. Hence, by the compar- 
ison test, >) j|ay + converges. Since we have omitted only |aj|, 
lta he cna det “the series Se i= \|a,| converges as well and part | is proved. 

For part 2 we find, as in part 1, that |ay 4] > |ay|r’, where r = (J + 1)/2 
is now greater than 1. As j> 00, r/> 0, so |ay +j| 2 00. Thus the series 
cannot converge, since its terms do not converge to zero. 

To prove part 3, we consider the p-series with a,=i?. The ratio is 
la,/a,_,|=[i/G— DP, and lim, ,..[1/G— DP = flim,,..¢/@ — IP = V? 
= | for all p > 0; but the p-series is convergent if p > 1 and divergent if p < | 
so the ratio test does not give any useful information for these series. M 

Example 6 Test for convergence: 2+ 2? + 2° + 2" tees = 2+ ne + sai re 
2 38 ~ = =48 64 6561 4096 
4+ .e- 


Solution We have a, = 2'/i°. The ratio a,/a,_, is 


2D aety 


i’ 7-1 I 


so 


. 8 
fini 477 | tim (454)] =2-18=2 


iso a;_, ino\ i 
which is greater than 1, and so the series diverges. A 
Example 7 Test for convergence: 
(a) seid, where n!=n(n—1)---+3-2-1 
(bo) S21 5 , 5 any constant 


Solution (a) Here a, = 1/n!, so 
a, 1/n(n—1)+++3-2-1 1 


~ (n—-1Nn—2)-- -3-2-1 ane 


Thus |a,/a,_,|= 1/n—0 < 1, so we have convergence. 
(b) Here a, = b//j!, so 


G,—} 


Go Pi! b 
G1 WYG-)h! J. 
Thus |a,/a,_,| = 5/j7—->0, so we have convergence. In this example, note that 


the numerator b/ and the denominator /! tend to infinity, but the denominator 
does so much faster. In fact, since the series converges, b//j!>0 as j> 0. A 
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Let us show that if |a,/a,_\|<r<1 for n>N, then the error made in 
approximating \°_,a, by 3°" _,a, is no greater than |ay|r/(1 — r). In short, 


l-r° (4) 


Indeed, S214, — Dn=14n = Dn=-w+14n- AS in the proof of the ratio test, 
laveil <Taylr, and, in general, [ays] <layl, 80 DP slay | < lanlr/(— 1) 
by the formula for the sum of a geometric series and the comparison test. 
Hence the error is no greater than |ay|r/(1 — r). 


oe) 4 
Example 8 What is the error made in approximating 3 eh by S 19 


Solution Here |a,/a,_,|=1/n, which is <1 ifn >4=N. By inequality (4), the error 
is no more than a,/5(1 — 1/5) = 1/4- 4!= 1/96 < 0.0105. The error becomes 
small very quickly if N is increased. A 


Our final test is similar in spirit to the ratio test, in that it is also proved by 
comparison with a geometric series. 


Root Test 


foe) 
Let 5) a, be a given series, and suppose that lim |a,|!/‘ exists. 
: i> oo 


i=1 


co 
1. If lim |a,|'/i <1, then > a, converges absolutely. 
I> co i=l 


foe) 
2. If lim |a|'// > 1, then > a, diverges. 
i>~ 


i=l 


3. If lim |a,|'/’ = 1, the test is inconclusive. 
i> 


To prove 1, let / =lim,,,,,(\a,|'/”) and let r = (1 + /)/2 be the midpoint of 1 
and J, so/<r<1. From the definition of the limit, there is an N such that 
la," <r<lifn>N. Hence |a,| <r” ifn > N. Thus, by direct comparison 
of SF_v+il4,| with the geometric series 3°_y,,r", which converges since 
r<l1, S?_wila,| converges. Since we have neglected only finitely many 
terms, the given series converges. 

Cases 2 and 3 are left as exercises (see Exercises 37 and 38). 


a) CO an 
Example 9 Test for convergence: (a) ») 7a and (b) >} = 
n=] n=] 
Solution (a) Here a, =1/n", so |a,|'/" =1/n. Thus lim,.,,.la,|!/" = 0< 1. Thus, by 

the root test (with i replaced by n), the series converges (absolutely). [This 
example can also be done by the comparison test: 1/n" < 1/n? for n> 2.1] 
(b) Here a, = 3"/n?, so |a,|!/" =3/n?/"; but lim,_,,,n?/" = 1, since In(n?/") 
= 2(Inn)/n—0 as n> co (by l’Hépital’s rule). Thus lim,,,,|a,|!/" = 3 > 1, so 
the series diverges. A 


The tests we have covered enable us to deal with a wide variety of series. Of 
course, if the series is geometric, it may be summed. Otherwise, either the ratio 
test, the root test, comparison with a p-series, the integral test, or the alternat- 
ing series test will usually work. 
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n 


and (b) Slice 


=) 7 n=1 Nn = mares 


Solution (a) We use the ratio test. Here, a, = n”/n!, so 


n" (n—1)! aen™?* 1 nyt 
“@-lh tal = far t=(44) 
_ 1 _ 1-1f/n 
~ G— dn! = 1/n)" 
The numerator approaches 1 while the denominator approaches e~' (see 
Section 6.4), so lim, 5.014, 1/4, | = @ > 1, and the series diverges. 


(b) We expect the series to behave like S?_,(1/ n’), so we use the ratio 
comparison test, with a, = 1/(i? — Ini) and b, = 1/i?. The ratio between the 


terms in the two series is 


ac 1 
bf +Ini 1 —-Mni/? 


Since lim,_,,,{(ni)/i7] = 0 (by l’H6pital’s rule), lim,_,,,a,/b; = 1. The p-series 


Sins = 5% ,(1/i”) converges, so the series 


SaaS = 


i=l j=1 i — Ini 


converges, too. & 


5 ese SY I 2 OTT I EE ETT 


Exercises for Section 12.3 


Use the integral test to determine the convergence or 
divergence of the series in Exec ee 


| 

1. —— 
2 P+ Si av 
= 1 < 1 

: = 4. pee Gas 
> i(In pe p> i(Ini)?/? 


Use the p-series test and a comparison test to test the 
series in Exercises 5-8 for convergence or divergence. 


<= cosn — sinn 
5. 6. 
2 n? n=1 wl 
foe) foe} 
n 8. n 
nel nwe+4 nal ne+4 
Ema the sums in Exercises 9 and: 10 to within 0.05. 
cule sinn 
6 9. s 8 10. s 
n=] nv n=1 n4 


11. Let f(x) be a positive decreasing function on 
[1, 00) such that f oe dx converges. Show that 


> f(a) - y f(r) < f fx) dx. 


812. Estimate 32 ,[(1 + n?)/(1 + 7°)] to within 0.02. 

(Use the comparison test and the integral test.) 
Use the ratio test to determine the convergence or 
divergence of the series in Exercises 13-16. 


B.S 4S 
nate n=} 2yn 
Si 2n? + n! 
6. > oS a 
> ! 6 33 n> + (3n)! 


Estimate the sums in Exercises 17 and 18 to within 0.05. 


= a (x/2y"*" 
a ae | 8 2 Gen 


819. Estimate S\P_,(1/n!): (a) To within 0.05. 
(b) To within 0.005. (c) How many terms would 
you need to calculate to get an accuracy of five 
decimal places? 

2 sin(an/2 

20. (a) Show that >) ae converges. 

n=1 Z 
(b) Estimate the sum to within 0.01. 
Use the root test to determine the convergence or 


divergence of the series in Exercises 21-24. 


= 3" = nt 
21. — 22. a 
2, n” 2 2" 
oo n ed 2 
3. Se 4. > 5 
n=i1 Nn n=] 


ee) co = 2. 
5. Sd oo 
i=1l j=3 J +sinj 
7° (—l)"(n+] bed —1)” +1 
7 SEMOHD 5g 5 ym +1) 
RET 2n+1 m= m+ 
co co 
29 cos kar (—1)4sin( % 
2 Ink ‘od ae )/sin( x) 
© (j+1) oe Yn tnt n3/? 
j=l J ea aan +? 
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= 2 = s—Ins 
33. a 34, ~_ 
2 +3" 2 s?+Ins 
35. 5 Get 36 S (on 
5 dna)? “der Bee 


In Exercises 37 and 38, complete the proof of the root 


test 


*37. 
+38. 


*39. 


* 40. 


*41. 
+42. 


* 43, 


*44 


by showing the following. 

If lim,..0/@,|'/" > 1, then °_ a, diverges. 

If lim,,.o14,|'/” = 1, the test is inconclusive. (You 
may use the fact that lim,_,,.n'/" = 1.) 


For which values of p does >)72 [sin(1/i)]? con- 

verge? 

For which vaiues of p does 3}7°_,[1/n(inn)?] con- 

verge? 

For which p does 3\°°_,(1/n?Inn) converge? 

For which values of p and q is the series 
°_91/[n?(Inn)?] convergent? 

(a) Let f(x) be positive and decreasing on [1, 00), 

and suppose that f(i)=a, for (/=1,2,3,.... 

Show that 


s-lyn<Sa< S+ 5 fin), 


i=l 


where 


S= > f+ 5 fp eaet [* pls). 


i=} 
[ Hint: Look at the proof of the integral test; show 
that (M1 f(x) dx < Se aia < [Pf(x) dx.) 

f(b) Estimate $°_,1/n* to within 0.0001. How 
many terms did you use? How much work do you 
save by using the method of part (a) instead of the 
formula: error < 1/(p — 1)N?~!2 


. Using Fourier analysis, it is possible to show that 
a Lk aril 
ae 1 —_— + — es ae verka 
96 34 54 - hd Bs 


12.4 Power Series 


*45. 


y= Ary 


(a) Show directly that the series on the right is 
convergent, by means of the integral test. 

(b) Determine how many terms are needed to 
compute 7*/96 accurate to 20 digits. 

A bar of length L is loaded by a weight W at its 

midpoint. At ¢=0 the load is removed. The de- 

flection y(¢) at the midpoint, measured from the 

straight profile y = 0, is given by 


2 9 cos(25r 
a ose ns ( seer 
4 34 54 


2 | 
where r = ( 7 “4 } The numbers £, J, g, 


y, 2, L are positive constants. 

(a) Show by substitution that the bracketed 
terms are the first three terms of the infinite 
series 


oo cos| (2n + 1)°r] 


n=0 © (2n+1)* 
(b) Make accurate graphs of the first three par- 
tial sums 


S,(r) = cos(r), 
S>(r) = cos(r) + 74 008(97), 


S3(r) = cos(r) + 5 00809") + a 008(257). 


Up to a magnification factor, these graphs 
approximate the motion of the midpoint of 
the bar. 

Using the integral test and the comparison 
test, show that the series converges. 


(c) 


Many functions can be expressed as “polynomials with infinitely many terms.” 


A series of the form {2 94,(x — Xo)’, where the a;’s and x, are constants and x 
is a variable, is called a power series (since we are summing the powers of 
(x — Xp)). In this section, we show how a power series may be considered as a 
function of x, defined on a certain interval. In the next section, we begin with 
an arbitrary function and show how to find the power series which represents 


it (if there is such a series). 


We first consider power series in which x, = 0; that is, those of the form 


ioe) 
f(*) = ag t+ ax + ax? + ax t--- = Sax’, 
i=0 
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series converges if 
x is in this interva 


| series diverges 
if x is outside 


x 


k— R—>| 


Figure 12.4.1. R is the 
radius of convergence of 


D0a;x’. 
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where the a, are given constants. The domain of f can be taken to consist of 
those x for which the series converges. 

If there is an integer N such that a,=0 for all i> N, then the power 
series is equal to a finite sum, 5°_a,x', which is just a polynomial of degree 
N. In general, we may think of a power series as a polynomial of “infinite 
degree”; we will see that as long as they converge, power series may be 
manipulated (added, subtracted, multiplied, divided, differentiated) just like 
ordinary polynomials. 

The simplest power series, after a polynomial, is the geometric series 


f(xj=ltxtx? tees, 


which converges when |x| <1; the sum is the function 1/(1 — x). Thus we 
have written 1/(1 — x) as a power series: 

ge ltxtxtttt tee if [xf <L. 

Convergence of general power series may often be determined by a test 
similar to the ratio test. 


Ratio Test for Power Series 


Let 3°%.9a,x' be a power series. Assume that 


exists. Let R= 1/J; if 7=0, let R = 00, and if / = oo, let R = 0. Then: 


1. If |x| < R, the power series converges absolutely. 
2. If |x| > R, the power series diverges. 
3. If x = +R, the power series could converge or diverge. 


To prove part 1, we use the ratio test for series of numbers; the ratio of 
oe) 


successive terms for }} a,x‘ is 
i=0 


i 


aj 


|x|. 


By hypothesis, this converges to /- |x| < /- R = 1. Hence, by the ratio test, the 
series converges absolutely when |x| < R. The proof of part 2 is similar, and 
the examples below will show that at x = +R, either convergence or diver- 
gence can occur. 


The number R in this test is called the radius of convergence of the series 
(see Fig. 12.4.1). One can show that a number R (possibly infinity) with the 
three properties in the preceding box exists for any power series, even if 
lim,,,,[@;/a;_ ,| does not exist. 
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Example 1 


Solution 


Example 2 


Solution 


Example 3 


Solution 


foe} 


For which x does 5) —1— x! converge? 
itl 


Here a, = i/(i + 1). Then 


a_, (i-N/i (+)G-l 


ee ee) ee : 
= nd=ia. as i>o. 

Hence /= 1. Thus the series converges if |x| <1 and diverges if |x| > 1. If 
x = 1, then lim,,,.[i/(i + |x‘ =1, so the series diverges at x = 1 since the 
terms do not go to zero. If x = —1, lim,.,,,|[i/(@i + 1]x‘| = lim,_,,.[i/@ + D] 
= 1, so again the series diverges. A 


ioe) 

: : ke k 
Determine the radius of convergence of >> (+b! x", 
To use the ratio test, we look at 

1= lim |“ | 
k>o |} A_| 

Here a, = k°/(k + 1)!, so 
: ke k! 

l= IO ee SS 

AD) +p! (k—1 
Sn ee Aire beep aie 

Meer) ae 


Thus /=0, so R= co and the radius of convergence is infinite (that is, the 
series converges for all x). A 

oo i 0° i 
For which x do the following series converge? (a) §} = (b) & aS 


2 
i=] i=] Ll 


(c) S “; (By convention, we define 0!= 1.) 
i=o ! 
(a) We have a, = 1/i, so 


= jim (5+) =1; 


/= lim : 


i> 0o 


a-| 


L 


the series therefore converges for |x| <1 and diverges for |x| > 1. When 
x= 1, }9,x'/i is the divergent harmonic series; for x = —1, the series is 
alternating, so it converges. 

(b) We have a, = 1/77, so 


i-1/ 
i= tim ) =1 
i> i2 


and the radius of convergence is again 1. This time, when x = 1, we get the 

p-series 332. (1/17), which converges since p = 2 > 1. The series for x = —1, 
2 [(— 1)'/i?], converges absolutely, so is also convergent. 

(c) Here a, = 1/i!, so |a,/a;_,| =(i— 1)!/i!= 1/130 as i> oo. Thus /=0, 

so the series converges for all x. A 
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Series of the form 3°%.9a,(x — x9)! are also called power series; their theory is 
essentially the same as for the case i he =(Q already studied, because 
3% 9a;(x — Xo)’ may be written as (2 9a,w', where w = x — Xp. 


Example 4 For which x does the series s eee ee! 

n=0 y2n +5 

Solution This series is of the form °°. 9a,(x — Xo)’, with a, = 4'/y2i+ 5 and x)= —5. 
We have 


; i v i—1)+5 
[= lim —L = lin —4 C ee im 44/2243 
i>oo G;_| imo J274+ 5 4i- 2i+5 


so the radius of convergence is 1. Thus the series converges for |x + 5| <1 
4 4 


and diverges for |x+5|>14. When x=-—54, the series becomes 


(x + 5)" converge? 


% [(— 1‘/¥2i+5], which converges because it is alternating. When 
x = —43, the series is 42 o[1/2i + 5 ], which diverges by the ratio compari- 


son test with © ,(1/V2i) (or by the integral test). Thus our power series 
converges when —53 <x<—43.A 


In place of the ratio test, one can sometimes use the root test in the same way. 


Root Test for Power Series 


Let S a,x' be a given power series. Assume that lim |a,|'/' = p exists. 
i=0 
Then the radius of convergence is R = 1/p. 


Indeed, if |x| < R, lim,.,,,la,x'|!// = lim,.,,,la|'/‘|x| = plx| < pR = 1, so the 
power series converges by the root test. 
Cask "1 / iyi 


Solution p = lim,,,,|a,|'// = lim,_,,,(1/(2 + 1/0)“ = lim,,,, (1/[2 + (1/))} = 4, so 
the radius of convergence is R= 2. & 


eo 
Example 5 Find the radius of convergence of the series Poa r 


Let f(x) = ¥{%9a,x', defined where the series converges. By analogy with 
ordinary polynomials, we might guess that 


P= Digx' 
i=1 


and that 
i+] 


fiona > 4 7 tC. 


In fact, this is true. The proof is contained in (the moderately difficult) 
Exercises 41—45 at the end of the section. 


Example 6 If f(x) = > x, show that f’(x) = f(x). Conclude that f(x) = e* 


Solution By Example 3(c), the series for f(x) converges for all x. Then f’(x) 
= DE ei) = SR Le VG Dt] = DR o(x!/i) = fl). By the 
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uniqueness of the solution of the differential equation f’(x) = f(x) (see Section 
8.2), f(x) must be ce* for some c. Since f(0)=1, c must be 1, and so 
fx=e.A 


Differentiation and Integration of 
Power Series 


To differentiate or integrate a power series within its radius of conver- 
gence R, differentiate or integrate it term by term: if |x — x9| < R, 


co 


di pe . i- 
We Pe — Xo)' = p> ia;(x — Xo) - 


a. 


and j| >) a(x — »)' a=> a (x— %)'T' + C. 
i=0 i=0 


(The resulting series converge if |x — xo| < R.) 


Example 7 Let f(x)= S ; + i x'. Find a series expression for f’(x). Where is it valid? 
i=0 
Solution By Example 1, f(x) converges for |x| < 1. Thus f’(x) also converges if |x| < 1, 
and we may differentiate term by term: 


foe) 


2 , 
fiy=> a: i x'~', |x| <1 (this series diverges at x = +1). 
i=0 


(Notice that f’(x) is again a power series, so it too can be differentiated. 
Since this can be repeated, we conclude that f can be differentiated as many 
times as we please. We say that f is infinitely differentiable.) & 


Example 8 Write down power series for x/(1 +x”) and In(1 +x”). Where do they 


converge? 

Solution First, we expand 1/(1+ x”) as a geometric series using the general formula 
1/d-n=l+r+r2+---, with r replaced by —x?, obtaining 1 — x? + 
x4— +++. Multiplying by x gives x/(1+ x*)=x—-—2x3+x°— +++, which 


converges for |x| < 1. (It diverges for x = +1.) 
Now we observe that (d/dx)In(1 + x*) = 2x/(1 + x”), so 


In( + x2)=2f 5 dem 2f(x— xP to +++ ade 
SO en he 5 oh Vy Ig ee ed a 
=A5 a )=x gs cas ee 


(The integration constant was dropped because In(1 + 0*) = 0.) This series 
converges for |x| < 1, and also for x = +1, because there it is alternating. A 


The operations of addition and multiplication by a constant may be per- 
formed term by term on power series, just as on polynomials. This may be 
proved using the limit theorems. The operations of multiplication and division 
proceed by the same methods one uses for polynomials, but are more subile to 
justify. We state the results in the following box. 
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Example 9 


Solution 


Example 10 


Solution 
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Algebraic Operations on Power Series 


ioe) 
Let f(x) = S\ a,x‘, with radius of convergence R. 


i=0 
Let g(x) = 5} b,x’, with radius of convergence S. 
If T is the smaller of R and S, then 


f(x) + g(x) = > (a +)x' for |x| < 7; 


of(x) = S (oa)s' for |x|< R; 


i=0 


f(x) g(x) = S ( S 4b} for |x| < T. 


j=0 


If by #0, then f(x)/g(x) = S%¢,x' for x near zero, where the c’s may 
be determined by long division. The determination of the radius of 
convergence of f/g requires further analysis. 


Write down power series of the form )'%.9a,x' for 2/(3 — x), 5/(4 — x), and 
(23 — 7x)/[(3 — x)(4 — x)]. What are their radii of convergence? 


We may write 


The ratio of successive coefficients is (1/3'*')/(1/3') = 1/3, so the radius of 
convergence is 3. 
Sunilarly, 


with radius of convergence 4. Finally, we may use partial fractions (Section 
10.2) to write (23 — 7x)/[(3 — x)(4 — x)] = 2/(3 — x) + 5/(4 — x), so we have 


PEC Sam (Re Stee ae 
(3 - x)(4- x) > get * gi )x 


r 
By the preceding box, the radius of convergence of this series is at least 3. In 


fact, a limit computation shows that the ratio of successive coefficients 
approaches }, so the radius of convergence is exactly 3. & 


In practice, we do not use the formula for f(x)g(x) in the box above, but 
merely multiply the series for f and g term by term; in the product, we collect 
the terms involving each power of x. 


Write down the terms through x‘ in the series for e*/(1 — x). 


We have e* = 1+x+x7/2+ x°/6+ x*/244+ --- (from Example 6) and 
1/A—x)=l+x+x27+x°+x4+ +--+. We multiply terms in the first se- 
ries by terms in the second series, in all possible ways. 


Copyright 1985 Springer-Verlag. All rights reserved. . 


592 Chapter 12 Infinite Series 


x2 
2 
a2 
2 
as 
2 
x4 
2 


(Since we want the product series only through x*, we may neglect the terms 
in higher powers of x.) Reading along diagonals from lower left to upper right, 
we collect the powers of x to get 


e* 
1-x 


2 
lt (rtayt(e+ts3 J+ (Prt 5+e) 


4 4 4 
t(xtoate Sad 4 aes 


=1+2x+ 


ie Sane?) 
Bea Bi org 00a, 
ieee es ot age + A 


Exercises for Section 12.4 


For which x do the series in Exercises 1~10 converge? 


00 2 : saad : 
1. : x! 2: (2i + 1)x! 
2 i+] = ) 
ra) (os) Nan 
3 =D 2 
3. = x” 4. ——___ x” 
a7 n? >» n(n+ 1) 
= Sit i =r! F 
5. Pier l -1) 6. >» au + 2) 
7 3 a oe 8 s ealaaeier 
"ni sin(a/n) i144 iP —4i4+7 
erg 228 +1 \3/2 
go 7S) ae 10. ( ) x! 
> a” + 4" 2 857 


Find the radius of convergence of the series in Exercises 
11-14. 


3 
Hex t+ te 
2! 3! 
12. ieee tax +: 
13, 5% 10x? 15x? , 20x4 
2 4 8 16 
3 
x ,x x 
i+ 4+5 454+ 


Find the radius of convergence R of the series 
D7=0%x" in Exercises 15-18 for the given choices of 
a,,. Discuss convergence at + R. 
15. a, =1/(n + 1)" 
17. a, = (n? + n3)/(1 +n) 


16. a, =(—1)"/(n + 1) 
18. a, =n 
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Use the root test to determine the radius of convergence 
of the series in Exercises 19—22. 


Ss Lael 2x" 
19, 20. 
Pr raray 2 n" 
= 2x" 
21. —1)"'n"x" 22 
> Ce >» 1+ 5” 
23. mn f(x) = x — x3/3!4+-x°/5!— +--+. Show that 


f is defined and is differentiable for all x. Show 
that f”(x) + f(x) =0. Use the uniqueness of so- 
lutions of this equation (Section 8.1) to show that 
f(x) = sinx. 

24. By differentiating the result of Exercise 23, find a 
series representation for cos x. 

25. Let f(x) = D+ Ix! 

(a) Find the radius of convergence of this series. 

(b) Find the series for {9 (2) dt. 

(c) Use the result of part (b) to sum the series 
f(x). 

(d) Sum the series 3+3+4+54+-- 

26. (a) Write a power series representing the integral 
of 1/(1 — x) for |x| < 1. (b) Write a power series 
for In x = { (dx/x) in powers of 1 — x. Where is 
it valid? 

Write power series representations for the functions in 
Exercises 27-30. 

ce*, (Use Example 6.) 

28. (d/dx)e~*” 
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29. tan~'x and its derivative. [Hint: Do the deriva- 
tive first.] 
30. The second derivative of 1/(1 — x). 


31. Find the series for 1/[(1 — x)(2 — x)] by writing 


gs NE nS gee, 
(l-x)\2-x) I-x 2-x 


and adding the resulting geometric series. 

32. Find the series for x/(x? — 4x +3). (See Exer- 
cise 31). 

33. Using the result of Exercise 23, write the terms 
through x° in a power series expansion of sin*x. 

34. Find the terms through x° in the series for 
sin*x /x. 

35. Find series f(x) and g(x) such that the series 
f(x) + g(x) is not identically zero but has a 
larger radius of convergence than either f(x) or 
g(x). 

36. Find series f(x) and g(x), each of them having 
radius of convergence 2, such that f(x) + g(x) 
has radius of convergence 3. 

37. (a) By dividing the series for sinx by that for 

cos x, find the terms through x° in the series 
for tan x. 

(b) Find the terms through x* in the series for 
sec’x = (d/dx) tanx. 

(c) Using the result of part (b), find the terms 
through x‘ in the series for 1/sec?x. 

38. Find the terms through x? in the series for 

es er™ 

e*+e* 

39. Find a power series which converges just when 
-Il<x<l. 

40. Why can’t x!/> be represented in the form of a 
series S\% 9a;x', convergent near x = 0? 

Exercises 41-45 contain the proof of the results on the 

differentiation and integration of power series. For sim- 

plicity, we consider only the case x9 = 0. Refer to the 
following theorem. 


tanhx = 


Theorem Suppose that Si 9a;x! converges for some par- 
ticular value of x, say x = Xq. Then: 


1. There is an integer N such that \|a,| <1/|xo| for all 
i>N. 
2. If |y| <|xol, then S7oa,y' converges absolutely. 
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Proof For part 1, suppose that Via] > 1/|xol for arbi- 
trarily large values of i. Then for these values of i we 
have |a;| > 1/|xol’, and |a,x4| > 1; but then we could 
not have a;x§—0, as is required for convergence. 

For part 2, let r =| y|/|xo|, so that |r| < 1. By part 
1, |a,y‘| = |a;| |xol’r’ <r‘ for all i > N. By the compari- 
son test, the series 3% ,a,y' converges absolutely; it 
follows that the entire series converges absolutely as 
well. @ 


*41. Prove that the series f(x) = S%2oaj;x', g(x) 
= DRiigx'!, and A(x) = DRola/(+ Y)x"*! 
all have the same radius of convergence. [Hint: 
Use the theorem above and the definition of radius 
of convergence on p. 587.} 

*42. Prove that if 0 < R, < R, where R is the radius of 
convergence of f(x) = %2oq;x', then given any 
e > 0, there is a positive number M such that, for 
every number WN greater than M, the difference 
| f(x) — Si 0q;x'| is less than e for all x in the 
interval [— R,, Rj]. [Hint: Compare 3% y414;x' 
with a geometric series, using the theorem above.] 

*43. Prove that if |xo] << R, where R is the radius of 
convergence of f(x) = 3{7.a;x', then f is continu- 
ous at Xo. [Hint: Use Exercise 42, together with 
the fact that the polynomial })4_9a;x' is continu- 
ous. Given e > 0, write f(x) — f(%o) as a sum of 
terms, each of which is less than ¢/3, by choosing 
N large enough and |x — x9| less than some 8.] 

x44. Prove that if |x| < R, where R is the radius of 
convergence of f(x) = 3{.9a,x', then the integral 
f3f(@ dt (which exists by Exercise 43) is equal to 

© ofa;/(i + 1)]x'*!. [Hint: Use the result of Ex- 
ercise 42 to show that the difference |(3 f(t) dt — 

© o[a.x'/(i + 1)]] is less than any positive num- 
ber e.] 

*45. Prove that if f(x)= >%oa;x' and g(x)= 
S% ,ia,x'~! have radius of convergence R, then 
f(x) = g(x) on (— R, R). [Hint: Apply the result 
of Exercise 44 to {§g(t)dt; then use the alterna- 
tive version of the fundamental theorem of calcu- 
lus.] 
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12.5 Taylor’s Formula 


The power series which represents a function is determined by the derivatives of 
the function at a single point. 


Up until now, we have used various makeshift methods to find power series 
expansions for specific functions. In this section, we shall see how to do this 
systematically. The idea is to assume the existence of a power series and to 
identify the coefficients one by one. 


If f(x) = S22 9a,(x — xo)! is convergent for x — x9 small enough, we can 
find the coefficient ay simply by setting x = x9: f(x) = 3%. 94;(Xp — Xo)! = ap: 
Differentiating and then substituting x = x9, we can find a,. Writing out the 
series explicitly will clarify the procedure: 


f(X) = ay + a,(x — Xo) + a4(x — x9)? + a3(x — x)? + +++, 80 f (Xo) = ay; 
f'(*) = a, + 2a,(x — Xo) + 3.a3(x — xq)’ + 4ay(x — xp +--+, 
so f'(Xo) = 4). 
Similarly, by taking more and more derivatives before we substitute, we find 
ff" (%) = 2a, + 3+ 2a3(x — XQ) 


+4-3a,(x — xo) + --- sof” (Xo) = 2a); 
f(x) = 32a, 44-3 + 2a x — x9) + --- so f’’(x9) =3-2a;; 
f'(4) = 4-3-2a,+ ++ sof" (Xp) = 4-3-2; 


etc. 
Solving for the a's, we have dy = f(xo), a, = f'(%q), 4. = f"(Xq)/2, 43 
= f’"(x)/2 +3, and, in general, a, = f\(x)/i!. Here f? denotes the ith 
derivative of f, and we recall that i}=i-(i— 1)-++ 3-2-1, read “i factorial.” 
(We use the conventions that f = f and 0!= 1.) 
This argument shows that if a function f(x) can be written as a power 
series in (x — Xo), then this series must be 
oo f™ Xo) 
i! 


(% — Xo)’. 


3 


i= 


For any f, this series is called the Taylor series of f about the point x = x9. 
(This formula is responsible for the factorials which appear in so many 
important power series.) 

The point x, is often chosen to be zero, in which case the series becomes 


o flO 
5 fo 


—— x 
Zo tt 


and is called the Maclaurin? series of f. 


3 Brook Taylor (1685-1731) and Colin Maclaurin (1698-1746) participated in the development of 
calculus following Newton and Leibniz. According to the Guinness Book of World Records, 
Maclaurin has the distinction of being the youngest full professor of all time at age 19 in 1717. He 
was recommended by Newton. Another mathematician-physicist, Lord Kelvin, holds the record 
for the youngest and fastest graduation from college—between October 1834 and November 
1834, at age 10. 
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Taylor and Maclaurin Series 


If f is infinitely differentiable on some interval containing x, the series 


© f' a Xo) 
i! 


2, 


2 (x — %)' 


is called the Taylor series of f at xq. 
When x, = 0, the series has the simpler form 


and is called the Maclaurin series of f. 


Example 1 Write down the Maclaurin series for sin x. 
Solution We have 
f(x) = sinx, f(0) =9; 

I'(*) = cosx, [O=1; 
f’ (x) = —sinx, ft’ (0) = 9; 

fO(X) = -cosx, — f(0) = - 1; 

FOC) = sinx, FOO) = 0; 

and the pattern repeats from here on. Hence the Maclaurin series is 


f(0 ‘(0 0 3 5 7 
8 OF a eer ee eee 


Example 2 Find the terms through cubic order in the Taylor series for 1/(1 + x?) at x9 = 1. 


Solution Method |. We differentiate f(x) three times: 


fe= Wa f)=F> a= f= 93 
f(z)- en ; fez. aal=-43 
(xe) = 6X2 =2 een dO). 1s 
Peas PU=5- Be gs 
ee) md 
FOr FOR ue LO =o; 


so the Taylor series begins 


- p= EHF N+ Ze 40-(e- Pt 
x 


1 1 = 1 
1+x? 14[(x-1 +1 24+2%x-1)+(x-17P 


1 I 
2] 1+(x-1)+4(x-1) 
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1 1 
=3[1-(@-n+5e-1) 


+ (« —1)+ & 7 vy — (« —1)+ Ss 3 a +++ (geometric series) 


=5| 1-9 -}e-1? +@-17 +@-1)- Gr +| 
ato" Gel Gat noe ed 
= 5-5 — +g - 1) +0-- 


Notice that we can write the Taylor series for any function which can be 
differentiated infinitely often, but we do not yet know whether the series 
converges to the given function. To understand when this convergence takes 
place, we proceed as follows. Using the fundamental theorem of calculus, 
write 


Sle) = flo) + [Fae (1) 


We now use integration by parts with u = f’(t) and v = x — ¢. The result 


[Pode - [Tudo= (wo - [‘edu) 
=f’ (%o)(X — ¥0) + f(x OF (Hae 
Thus we have proved the identity 
Sle) = Feo) + F HoN(x — ¥0) + f° — OF (DAE 2) 


Note that the first two terms on the right-hand side of formula (2) equal the 
first two terms in the Taylor series of f. If we integrate by parts again with 


4 x= ty 
u=f"(t) and v= sy 
we get 
. x— tf" (thdt= — “udv= —w| + (‘vdu 
[e- ofa - fi mak 
f’ (%o) 


pan 2 
= og (x= xoh+ fS prenat 


so, substituting into formula (2), 


f= M20) + Fax — 29) + LOM a — syps (ES™ prea 
3) 
Repeating the procedure n times, we obtain the formula 
HC) = Fle) + Fel x0) + LO (a — ayy 
+ C0 Oy at ce AO" poet oat (4) 
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which is called Taylor’s formula with remainder in integral form. The expres- 


sion 
R= | pcaed a aOY (5) 
is called the remainder, and formula (4) may be written in the form 
A Xo) ; 
f(x) = > (x — Xo)'+ R,(*)- (6) 


By the second mean value theorem of integral calculus (Review Exercise 40, 
Chapter 9), we can write 


x(x- ty" Syn 
R, (x) “50 ie CoO a a= = for n(e) ts a (7) 
for some point c between x, and x. Substituting formula (7) into formula (6), 
we have 
mn fO( («fete re 
f(x) = = i re - ot FP wns Xo)". (8) 


Formula (8), which is called Taylor’s formula with remainder in derivative form, 
reduces to the usual mean value theorem when we take n = 0; that is, 


F(x) = f(%o) + f'(c)(% = Xo) 
for some c between x, and x. 
If R, (x) 0 as n— 00, then formula (6) tells us that the Taylor series of f 


will converge to f. 
The following box summarizes our discussion of Taylor series. 


Convergence of Taylor Series 


1. If f(x) = S%9a,(x — xo)’ is a convergent power series on an open 
interval J centered at x9, then f is infinitely differentiable and a, 


= f(x9)/i!, 80 


00 (4) 
a= >? fol ~ x9)! 


. If f is infinitely differentiable on an open interval J centered at xp, 
and if R,(x)>0 as noo for x in J, where R,(x) is defined by 
formula (5), then the Taylor series of f converges on J and equals f: 


oo (4) 
foy= faa) 


Example 3. (a) Expand the function f(x) = 1/(1 + x) in a Maclaurin series. 
(b) Use part (a) to find f”’”’(0) and f’”’”(0) without calculating derivatives of f 
directly. 
(c) Integrate the series in part (a) to prove that 


a ee 
tan a et for |x| <1. 
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x*(d) Justify the formula of Euler: 
7 = — 
7 1 
Solution (a) We expand 1/(1 + x”) as a geometric series: 


| ee 1 
1+x? 1-(-x?) 


= 1+ (—x2) +(x +(x) +--- 
=1-x74+x4- x84... 


which is valid if |— x?| <1; that is, if |x| <1. By the box above this is the 
Maclaurin series of f(x) = 1/(1 + x”). 

(b) We find that f’”’”"(0)/5! is the coefficient of x°. Hence, as this coefficient is 
zero, f’’””’(0) = 0. Likewise, f’”’”’”"(0)/6! is the coefficient of x°; thus f’® 
= —6!. This is much easier than calculating the sixth derivative of f(x). 

(c) Integrating from zero to x (justified in Section 12.4) gives 


POE ae A ee fe eh an 
Laat at ge 


but we know that the integral of 1/(1 + 7’) is tan7', so 


3 5 7 
Gna AS eb eee for |x| <1. 
(d) If we set x = 1 and use tan~'1 = 7/4, we get Euler’s formula: 
ge ee One eee oo 
foo gt gg a 
but this is not quite justified, since the series for tan~'x is valid only for 
|x| < 1. (It is plausible, though, since 1-4 +14-—1+ ---, being an alternat- 


ing series, converges.) To justify Euler’s formula, we may use the finite form of 
the geometric series expansion: 


1 
1+? 
Integrating from 0 to 1, we have 


=1-P4+ tte +(-1' "4 (-1"! SE — 


7 =i 1 1 (-1)" reL fl ee d 

_ = = _ — —™ © © © aan —_— t 

fata '1=1-3+2 +5 + (-1) res 
We will be finished if we can show that the last term goes to zero as n—> 00. 
We have 

L gree | on+2 1 
< < =>. 
0 | rer: ft dt= 5 


Since lim,,,,,.[1/(2n + 3)] = 0, the limit of 


n+2 
epee pet dt 


1+2 
is zero as well (by the comparison test on p. 543). A 
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There is a simple test which guarantees that the remainder of a Taylor series 
tends to zero. 


Taylor Series Test 


To prove that a function f(x) equals its Taylor series 


it is sufficient to show: 


1. f is infinitely differentiable on J; 
2. the derivatives of f grow no faster than a constant C times the powers 
of a constant M; that is, for x in J, 


[F< CM", n=0,1,2,3,.... 


To justify this, we must show that R,(x)—0. By formula (7), 


(x = Myo CM"*11x an ee 


Ge tinier e-ares 5d aaa ey 


For any number b, however, b"/n!>0, since {2 0(b‘/i!) converges by 
Example 7, Section 12.3. Choosing b = M|x — xo|, we can conclude that 
R,,(x)~> 0, so the Taylor series converges to f. 


Example 4 © Prove that: 


(a) eel ed ae -+ + for all x. 
3 5 7 
(b) see 5, + apo oy + +++ for x in (— 0, 00). 
= 7 a a a! 
Saeed B31 Bos! yen 


Solution (a) Let f(x) = e*. Since f\”)(x) = e*, f is infinitely differentiable. Since all the 
derivatives at x) = 0 are 1, the Maclaurin series of e* is 9_o(x”"/n!). To 
establish equality, it suffices to show | f”(x)| < CM” on any finite interval J; 
but f(x) = e*, independent of n, so in fact we can choose M = 1 and C the 
maximum of e* on J. 
(b) Since f’(x) = cosx, f’(x) = —sinx,..., we see that f is infinitely differ- 
entiable. Notice that f(x) is +cosx or +sinx, so | f(”(x)| < 1. Thus we can 
choose C= 1, M=1. Hence sinx equals its Maclaurin series, which was 
shown in Example 1 to be x — x7/3!4+x°/5!—+--. 
(c) Let x = 7/2 in part (b). A 


Some discussion of the limitations of Taylor series is in order. Consider, 
for example, the function f(x) = 1/(1 + x’), whose Maclaurin series is 1 — 
x? + x4— x°+4 +--+. Even though the function f is infinitely differentiable on 
the whole real line, its Maclaurin series converges only for |x| < 1. If we wish 
to represent f(x) for x near 1 by a series, we may use a Taylor series with 
Xq = | (see Example 2). 
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Another instructive example is the function g(x) = e'/* where g(0) 
= 0. This function is infinitely differentiable, but all of its derivatives at x = 0 
are equal to zero (see Review Exercise 123). Thus the Maclaurin series of g is 
2,0: x‘, which converges (it is zero) for all x, but not to the function g. 
There also exist infinitely differentiable functions with Taylor series having 
radius of convergence zero.* In each of these examples, the hypothesis that 
R,(x)—> 0 as n> 00 fails, so the assertion in the box above is not contradicted. 
It simply does not apply. (Functions which satisfy R,(x)—>0, and so equal 
their Taylor series for x close to x», are important objects of study; these 
functions are called analytic). 


The following box contains the most basic series expansions. They are 
worth memorizing. 


Some Important Taylor and 
Maclaurin Series 


Geometric: gk =l+xtx74+- 


_ 
z a 
Binomial: = (1l+x)=1l+ax+ 


OS ee). 


i} 


co 
=> 
i=0 


. x8 x (- 1)'x 2i+t 
Sine: sinxex- 345-2 yO 
ey: 


Cosine: cosx =1— ar + a 


3 
Exponential: e~=1+x+ x Space ar 


: (x-lP  G- 
Logarithm: Inx =(x —1)-—,~— + = 


sei CS yee, 


i=] 


The only formula in the box which has not yet been justified is the binomial 
series. It may be proved by evaluating the derivatives of f(x) = (1 + x)* at 
x = 0 and verifying convergence by the method of the test in the box entitled 
Taylor series test. (See Review Exercise 124.) If a = n is a positive integer, the 
series terminates and we get the binomial formula 


(1+ x)"=14+ (7) + (5)? ee Ra cs 
where 
ny n(n-l)+-++(n-k4+1) 
(x) 7 k! 
is the number of ways of choosing k objects from a collection of n objects. 


4 See B. R. Gelbaum and J. M. H. Olmsted, Counterexamples in Analysis, Holden-Day, San 
Francisco (1964), p. 68. 
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Example 5 Expand y1+ x? about x) =0. 


Solution The binomial series, with a = 4 and x? in place of x, gives 
1 4)(4-1)4-2 
(1+ 24a reget WEA) 2 ) xt + (VG )\G Tess, 
3! 
=1¢ix2- Le Pope ee er valid for |x|} < 1.4 
2 8 16 ‘ 
Taylor’s formula, with remainder, 


f = Xo) 


fe) = > 


can be used to obtain approximations to f(x); we can estimate the accuracy of 
these approximations using the formula 


forne) oan 
(a+ %~ *0) 


(x — Xo)'+ Ry (x) 


R,(x) = 
(for some c between x and x9) and estimating f”* on the interval between x 


and xy. The partial sum of the Taylor series, 


Ox, 
ea ) 
0 


i= 


( — Xo)’ 


is a polynomial of degree n in x called the nth Taylor (or Maclaurin if x9 = 0) 
polynomial for f at xo, or the nth-order approximation to f at x9. The first 
Taylor polynomial, 

F(%o) + f'(%o)(* — Xo) 
is just the linear approximation to f(x) at xo; the formula for the remainder 
R(x) = [f’(e)/2](x — xo)? shows that we can estimate the error in the Tirst- 
order approximation in terms of the size of the second derivative f” on the 
interval between x and xp. 

A useful consequence of Taylor’s theorem is that for many functions we 


can improve upon the linear approximation by using Taylor polynomials of 
higher order. 


Example 6 Sketch the graph of sinx along with the graphs of its Maclaurin polynomials 
of degree 1, 2, and 3. Evaluate the polynomials at x = 0.02, 0.2, and 2, and 
compare with the exact value of sin x. 


Solution The Maclaurin polynomials of order 1, 2, and 3 are x, x + Ox’, and x — x?/6. 
They are sketched in Fig. 12.5.1. Evaluating at x = 0.02, 0.2, 2, and 20 gives 
the results shown in the table below. 


0.0199986667 0.0199986667 


0.1986666 0.1986693 
0.666666 0.909 
— 1313 0.912 


Figure 12.5.1. The first- 
y=x—x3/6 and third-order approxima- 
tions to sin x. 
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The Maclaurin polynomials through degree 71 for sinx are shown in Fig. 
12.5.2.5 Notice that as n increases, the interval on which the nth Taylor 
polynomial is a good approximation to sinx becomes larger and larger; if we 
go beyond this interval, however, the polynomials of higher degree “blow up” 
more quickly than the lower ones. 


Figure 12.5.2. The 
Maclaurin polynomials for 
sin x through order 71. (The 
graphs to the left of the y 
axis are obtained by 
rotating the figure through 
180°.) 


The following example shows how. errors may be estimated. 


Example 7 Write down the Taylor polynomials of degrees 1 and 2 for Ve at Xp = 27. Use 


these polynomials to approximate 7/28 , and estimate the error in the second- 
order approximation by using the formula for R,(x). 


Solution Let f(x) = x!/3, xy = 27, x = 28. Then f(x) =4x~7/3, f"(x) = —2x7°/9, and 
f"o= aa ae Thus f(27) = 3, fQ7=4, and f’Q)= —(2/3"), so the 
Taylor polynomials of degree I and 2 are, respectively, 


1 1 1 
3+ 55(x—27) and 3+ 59% — 27) ~ a5 27. 


Evaluating these at x = 28 gives 3.0370... and 3.0365798 ... for the first- 
and second-order approximations. The error in the second-order approxima- 
tion is at most 1/3! times the largest value of (10/27)x ~°/? on [27, 28], which 


sete ie 
6 27 38 32 © 0.00001. (Actually, 28 = 3.0365889... .) A 


5 We thank H. Ferguson for providing us with this computer-generated figure. 
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Example 8 By integrating a series for e~*, calculate if Loox dx to within 0.001. 


Solution Substituting — x? for x in the series for e* gives 
= oS ee eS 
ee =1—x74+ Tey + 7 ; 


Integrating term by term gives 


3 5 7 
7 nO hs ye Kg KR 
fre dt= x 7 +40 at . 


and so 
= -t +i —t1 eal ee ee ee ae 
Te * dx=1 16 ~ a + 216 — T3300 + 


This is an alternating series, so the error is no greater than the first omitted 
term. To have accuracy 0.001, we should include 51,. Thus, within 0.001, 


Bree foe ek ys Oi ok ode 
fe dxwl—3 +75 ot 3g 0747. 


This method has an advantage over the methods in Section 11.5: to increase 
accuracy, we need only add on another term. Rules like Simpson’s, on the 
other hand, require us to start over. (See Review Exercise 84 for Chapter 11.) 
Of course, if we have numerical data, or a function with an unknown or 
complicated series, using Simpson’s rule may be necessary. A 


Example 9 Calculate sin(7/4 + 0.06) to within 0.0001 by using the Taylor series about 
X 9 = 7/4. How many terms would have been necessary if you had used the 


Maclaurin series? 


Solution With f(x) = sinx, and xy = 7/4, we have 


f(x) =sinx, f(%) = a ; 
’(x) = cos x, x)=; 
F(*) F'(%o) 5 
“(x)= —sinx, "(X9) = zion 
2) F"(%0) = a 
I 


fre(xy= —cosx, f(x) = — 2 


(x) = sin x, "NX, 1, 
PP) fo) = B 


and so on. We have 
5 ici Y(c)(x =o Xo) 1 
(n+ 1)! 
for e between 7/4 and 7/4 + 0.06. Since f(”*(c) has absolute value less than 


1, we have |R,,(x)| < (0.06)"*'/(n + 1)!. To make |R,,(x)| less than 0.0001, it 
suffices to choose n = 2. The second-order approximation to sin x is 


R,(x) = 


Bb 8)- hea 
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Example 10 


Solution 


Example 11 


Solution 


Evaluating at x = 7/4 + 0.06 gives 0.7483. 

If we had used the Maclaurin polynomial of degree n, the error estimate 
would have been |R,(x)| < (7/4 + 0.06)’*'/(n + 1)!. To make |R,(x)| less 
than 0.0001 would have required n = 6. A 


Finally, we show how Taylor series can be used to evaluate limits in indetermi- 
nate form. The method illustrated below is sometimes more efficient than 
l’H6pital’s rule when that rule must be applied several times. 


Evaluate lim 22*—~* using a Maclaurin series. 

x>0 x? 
Since sinx = x — x9/3!4+x°/5!— +--+, sinx —x = —x9/3!4+-x°/5!— ++, 
and so (sinx — x)/x? = —1/6 + x?/S5!— +--+. Since this power series con- 


verges, it is continuous at x = 0, and so 


lim SM* =X . _ 
x0 x? 


al 


Use Taylor series to evaluate 
(a) lim sinx — x 
x70 tanx — x 
(compare Example 4, Section 11.2) and 


(b) lim —2_ 
x 


cia ae (sin x)(cos x) — x cosx 
eis See 


tanx — x sin x — x cos x 
_ (= 7/6 + ee \(L— 7/24 +++ )~ x(L— x7/24+---) 
(x — 279/64 -++)—x(1—x?/24+---) 


ge Ey 8 ee. 
x—x2/64---—xt+x7/24+--- 
—x3/64-°:  —1/6+-" A 
“G3e+: I+: (dividing by x*). 
Since the terms denoted “+ ---” tend to zero as x >0, we get 
_, sinx-x__ 1/6__1 
mea 1/73 in 
(by tim 22 = tim —laz 
x1 e" —e x1 e(e*~ 3.1) 
54 Gig EG = Ys 
@xol L+(x—1)+(1/2(x-1P +--+ -1 
=1 ai aa Sa 
exol 1+(1/2)(x-1I)+--- 
ye ens ee 
e ] e 


For the last example, ’H6pital’s rule would have been a little easier to use. 
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Exercises for Section 12.5 


Write down the Maclaurin series for the functions in 
Exercises 1—4. 

1. sin3x 2. cos4x 

3. cosx + e7? 4. sin2x — e~ 
Find the terms through x? in the Taylor series at xp = | 
for the functions in Exercises 5-8. 


5. 1/A + x? + x4 6. 1/2 — x? 
7. e* 8. tan(ax /4) 


9. (a) Expand f(x)=1/(1+ x?+ x‘) in a 
Maclaurin series through the terms in x®, using a 
geometric series. “>) Use (a) to calculate f”’”’(0). 

10. Expand g(x) = e* in a Maclaurin series as far as 
necessary to calculate g‘(0) and g (0). 
Establish the equalities in Exercises 11-14 for a suitable 

domain in x. 
11. In(l + x) =x — x?/24+ 3/3 -—---, 
2 
12. elt* met ex + a ih 
13. ye =14+h(e—-1I- bx -1% + &(x-1P - 


x. 4x 


—@q 2 
14. sinx= [14 (2 m) — (x ue 


(x— 0/4) 
San anal | 


15. (a) Write out the Maclaurin series for the 
function 1/¥1+ x? (Use the binomial series.) 
(b) What is (d?°/dx\(1/y1 + x? )|,<0? 

16. (a) Using the binomial series, write out the Mac- 
laurin series for g(x)=yIl+x + JI—x. 
(b) Find g@°(0) and g? (0). 

17. Sketch the graphs of the Maclaurin polynomials 
through degree 4 for cos x. 

18. Sketch the graphs of the Maclaurin polynomials 
through degree 4 for tan x. 

19. Calculate In(1.1) to within 0.001 by using a 
power series. 

20. Calculate e!"?*+° to within 0.0001 using a Tay- 
lor series about x) =In2. How many terms 
would have been necessary if you had used the 
Maclaurin series? 

21. Use the power series for In(1 + x) to calculate 
In24, correct to within 0.1. [Hint: 24 =} -3.] 

22. Continue the work of Example 7 by finding the 
third-, fourth-, fifth- (and so on) order approxi- 
mations to 7/28. Stop when the round-off errors 
on your calculator become greater than the re- 
mainder of the series. 

#23. Using the Maclaurin expansion for 1/(1 + x), 
approximate [}/?[dx /(1 + x)] to within 0.01. 

24. Use a binomial expansion to approximate 


fi/4V1 + x? dx to within 0.01. 


25. (a) Use the second-order approximation at x9 to 
derive the approximation 


R?. 


2f" (x 
ic oR #( x) dx 2Rf(Xo) + fo) 
Xg—R 3! 
Find an estimate for the error. 
(b) Using the formula given in part (a), find an 


approximate value for {'/?/.(dx/y1 + x? ). 

Compare the answer with that obtained from 

Simpson’s rule with n = 4. 

26. (a) Can we use the binomial expansion of 
¥1 + x to obtain a convergent series for 2 . 
Why or why not? 

(b) Writing 2 = 2-8, we have (2 = 38/9. Use 
this equation, together with the binomial 
expansion, to obtain an approximation to 
¥2 correct to two decimal places. 

(c) Use the method of part (b) to obtain an 
approximation to /3 correct to two decimal 
places. 

Evaluate the limits in Exercises 27-30 using Maclaurin 
series. 


sin 2x — 2x 


x3 


yl¢+x-yl-~x 


x 


; 1 1 
29. Lim, +o ee 


27. lim, 5 


28. lim, 59 


) (use a common de- 


nominator). 
a0; dime COS 
(x - 7) 
Expand each of the functions in Exercises 31-36 as a 
Maclaurin series and determine for what x it is valid. 


1 1 
31. 7 32. > 

Lec oe A iy. 1 
1-x 1+x os s(q>e +Tax) 

1 fe 
35. eee. 36. eee weg 


37. Find the Maclaurin series for f(x) = (1 + x?) in 
two ways: 
(a) by multiplying out the polynomial; 
(b) by taking successive derivatives and evaluat- 
ing them at x = 0 (without multiplying out). 
38. Write down the Taylor series for Inx at xo = 2. 
39. Find a power series expansion for {7lnt dt. Com- 
pare this with the expansion for xlnx. What is 
your conclusion? 
40. Using the Taylor series for sinx and cos x, find 
the terms through x° in the series for (sin x)? + 
(cos x). 
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Let f(x) = ag + a,x + ayx? +--+. Find dg, a), a2, and 
a, for each of the functions in Exercises 41-44. 


41. secx 42. yl — x? 
43. (d/dx)yl — x? 44, el+* 


Find Maclaurin expansions through the term in x° for 
each of the functions in Exercises 45-48. 


45. (1 — cos x)/x? 4g, 25 sie 
x 


2 
l-x 48 d* 1 


l+x dx? fit 

49. Find the Taylor polynomial of degree 4 for In x 
at: (a) Xp = 1; (b) xp = @3 (€) Xp = 2. 

50. (a) Find a power series expansion for a function 
S(x) such that f(0)=0 and f’(x) — f(x) = x. 
(Write f(x) = do + a,x + a,x? +--+ and solve 
for the a,’s one after another.) (b) Find a formula 
for the function whose series you found in part (a). 

Find the first four nonvanishing terms in the power 
series expansion for the functions in Exercises 51-54. 


51. In(1 + e*) Bo et tt 
53. sin(e*) 54. e*cos x 


55. An engineer is about to compute sin(36°), when 
the batteries in her hand calculator give out. She 
quickly grabs a backup unit, only to find it is 
made for statistics and does not have a “sin” key. 
Unperturbed, she enters 3.1415926, divides by 5, 
and enters the result into the memory, called “x” 
hereafter. Then she computes x(1 — x7/6) and 
uses it for the value of sin(36°). 

(a) What was her answer? 

(b) How good was it? 

(c) Explain what she did in tlie language of 
Taylor series expansions. 

(d) Describe a similar method for computing 
tan(10°). 

56. An automobile travels on a straight highway. At 
noon it is 20 miles from the next town, travelling 
at 50 miles per hour, with its acceleration kept 
between 20 miles per hour per hour and —10 
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*57. 


*58. 


#59, 
*60, 


miles per hour per hour. Use the formula x(2) 
= x(0) + x(O)t + fo(t — s)x”"(s)ds to estimate 
the auto’s distance from the town 15 minutes 
later. 


(a) Let 
f)= | (sin x) / x, x #0, 
1, x=0. 
Find f’(0), f’(0), and f’”’(0). 
(b) Find the Maclaurin expansion for (sin x)/x. 
Using Taylor’s formula, prove the following in- 
equalities: 
(a) e*~-1>xforx>0. 
(b) 6x — x3 + x5/20 > 6sinx > 6x — x? for 
x>0. 
(c) x?- x4/12 <2—2cosx < x? for x > 0. 
Prove thatIn2=1—-4+i-i+4+---. 
(a) Write the Maclaurin series for the 


functions 1/1 — x? and sin~'x. Where do 
they converge? 

(b) Find the terms through x? in the series for 
sin™ '(sinx) by substituting the series for 
sinx in the series for sin~'x; that is, if 


sin~ lx = ag + ayx + ayx? +--+, then 
sin” '(sin x) 
3 5 
= Sn OE ee ss 
= dg + a(x 31 +a ) 
2 
3 5 
x x 
+ a,(x om 3r + ra = ) 


(c) Use the substitution method of part (b) to 
obtain the first five terms of the series for 
sin~'x by using the relation sin~ '(sin x) = x 
and solving for ag through as. 

(d) Find the terms through x* of the Maclaurin 
series for the inverse function g(s) of f(x) 
= x? + x, (Use the relation g(f(x)) = x and 
solve for the coefficients in the series for g.) 
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12.6 Complex Numbers 


Complex numbers provide a square root for —1. 


This section is a brief introduction to the algebra and geometry of complex 
numbers; i.e., numbers of the form a+b/—1. We show the utility of 
complex numbers by comparing the series expansions for sinx, cosx, and e* 
derived in the preceding section. This leads directly to Euler’s formula 
relating the numbers 0, 1, e, 7, and /—1: e v1 410, Applications of 
complex numbers to second-order differential equations are given in the next 
section. Section 12.8, on series solutions, can, however, be read before this 
one. 


If we compare the three power series 


lena x. x 

SU ay gp oe (1) 
2 4 

COs eT Se eg (2) 
2 3 

rete aS, es (3) 


it looks as if sinx and cosx are almost the “odd and even parts” of e*. If we 
write the series 


2 3 
eRe Sa = anys (4) 
subtract equation (4) from equation (3) and divide by 2, we get 
[ier ana eo He 
ge eae ay a (5) 
Similarly, adding equations (3) and (4) and dividing by 2, gives 
exte*_ eee 
ee real ee ay ae (6) 


These are the Maclaurin series of the hyperbolic functions sinh x and cosh x; 
they are just missing the alternating signs in the series for sinx and cos x. 

Can we get the right signs by an appropriate substitution other than 
changing x to — x? Let us try changing x to ax, where a is some constant. We 
have, for example, 


ax —ax 2 4 6 
ote wt oF taht +08 Ss + te 
This would become the series for cosx if we had a? = a® =a! =.-- =~] 
and at= qa®=q'?=.-- =1. In fact, all these equations would follow from 
the one relation a* = — 1. 

We know that the square of any real number is positive, so that the 
equation a” = — 1 has no real solutions. Nevertheless, let us pretend that there 
is a solution, which we will denote by the letter i, for “imaginary.” Then we 
would have cosh ix = cos x. 


cosh ax = 


Example 1 What is the relation between sinhix and sinx? 


2 6 


Solution Since i? = —1, we have ? = —i, #4 =(-/)-i=1, P =i, i 
substituting ix for x in (5) gives 


= —1, etc., so 
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e*—e 


3 5 7 
sinhix = a Ie ed, Rhee bes 


3! 5! 
Comparing this with equation (1), we find that sinhix = isinx. A 


The sum of the two series (5) and (6) is the series (3), ie., e* = cosh x + sinh x. 
Substituting ix for x, we find 


e™ = coshix + sinhix 


or 
e™ =cosx + isinx. (7) 
Formula (7) is called Euler’s formula. Substituting 7 for x, we find that 
e™ = —1, 

and adding 1 to both sides gives 
e” +1=0, (8) 


a formula composed of seven of the most important symbols in mathematics: 
0, 1, +, =, e, i, and z. 


Example 2 Using formula (7), express the sine and cosine functions in terms of exponen- 
tials. 


Solution Substituting — x for x in equation (7) and using the symmetry properties of 
cosine and sine, we obtain 


e™ =cosx — isinx. 
Adding this equation to (7) and dividing by 2 gives 


e* + e~*® 
cosx = —— +, 
2 
while subtracting the equations and dividing by 2i gives 
: e™ a e7& 
sinx = ——£—_.. 
re 


Example 3 Find e“”/”) and e2”, 


Solution Using formula (7), we have 


=i 


eX"/2) = cosZ + isin = 
2 2 
and 


e°" =cos2a +isinaz=l. A 


Since there is no real number having the property i? = —1, all of the 
calculations above belong so far to mathematical “science fiction.” In the 
following paragraphs, we will see how to construct a number system in which 
— 1 does have a square root; in this new system, all the calculations which we 
have done above will be completely justified. 


When they were first introduced, square roots of negative numbers were 
deemed merely to be symbols on paper with no real existence (whatever that 
means) and therefore “imaginary.” These imaginary numbers were not taken 
seriously until the cubic and quartic equations were solved in the sixteenth 
century (in the formula in the Supplement to Section 3.4 for the roots of a 
cubic equation, the symbol /—3 appears and must be contended with, even if 
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Figure 12.6.1. A complex 
number is just a point (a, 5) 
in the plane. 
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all the roots of the equation are real.) A proper way to define square roots of 
negative numbers was finally obtained through the work of Girolamo 
Cardano around 1545 and Bombelli in 1572, but it was only with the work of 
L. Euler, around 1747, that their importance was realized. A way to under- 
stand imaginaries in terms of real numbers was discovered by Wallis, Wessel, 
Argand, Gauss, Hamilton, and others in the early nineteenth century. 

To define a number system which contains i = Vad , we note that such a 
system ought to contain all expressions of the form a+ b¥—1 =a+ bi, 
where a and b are ordinary real numbers. Such expressions should obey the 
laws 


(a+ bi) + (c+ di)=(at+c)+(b+a)i 
and 
(a + bi)(c + di) = ac + adi + bei + bdi? = (ac — bd) + (ad + be)i. 


Thus the sum and product of two of these expressions are expressions of the 
same type. 

All the data in the “number” a + bi is carried by the pair (a,b) of real 
numbers, which may be considered a point in the xy plane. Thus we define 
our new number system, the complex numbers, by imposing the desired 
operations on pairs of real numbers. 


Complex Numbers 


A complex number is a point (a,b) in the xy plane. Complex numbers are 
added and multiplied as follows: 


(a,b) + (c,d) =(a+ c,b +d), 
(a,b)(c,d) = (ac — bd, ad + bc). 


The point (0,1) is denoted by the symbol i, so that i? = (— 1,0) (using 
a=0,c=0,b=1,d=1 in the definition of muliplication). The x axis is 
called the real axis and the y axis is the imaginary axis. (See Fig. 12.6.1.) 


It is convenient to denote the point (a,0) just by a since we are thinking of 
points on the real axis as ordinary real numbers. Thus, in this notation, 
2 

it = —]. Also, 


(a,b) = (a,0) + (0,5) = (a, 0) + (5, 0)(0, 1) 
as is seen from the definition of multiplication. Replacing (a, 0) and (b, 0) by a 
and 4, and (0, 1) by i, we see that 

(a,b) =a + bi. 

Since two points in the plane are equal if and only if their coordinates are 
equal, we see that 

at+ib=c+id ifandonlyif a=c and b=d. 


Thus, if a+ ib =0, both a and b must be zero. 

We now see that sense can indeed be made of the symbol a + ib, where 
i? = —1. The notation a + ib is much easier to work with than ordered pairs, 
so we now revert to the old notation a + ib and dispense with ordered pairs in 
our calculations. However, the geometric picture of plotting a+ ib as the 
point (a,b) in the plane is very useful and will be retained. 


2 
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It can be verified, although we shall not do it, that the usual laws of algebra 
hold for complex numbers. For example, if we denote complex numbers by 
single letters such as z= a + ib, w= c + id, and u=e + if, we have 


z(w + u) = zw + zu, 
Z(wu) = (2w)u, 


etc. 


Example 4 (a) Plot the complex number 8 — 6i. (b) Simplify (3 + 42(8 + 2%). (c) Factor 
x? + x +3. (d) Find vi. 
Solution (a) 8 — 6/ corresponds to the point (8, — 6), plotted in Fig. 12.6.2. 


imaginary axis (b) (3+ 4i)(8 + 2’) =3-84+3-214+4-814+2-4? 
= 244+ 6i+32i-8 
= 16 + 381. 


(c) By the quadratic formula, the roots of x?+x+3=0 are given 
by (-1+¥1 — 12)/2 =(—1/2) + (11 /2)i. We may factor using these two 
roots: x7 + x +3 =[x +(1/2)—(JI1 /2i][x + (1/2) + (11 /2)i]. (You may 
Figure 12.6.2. The point check by multiplying out.) 

8-6: plotted in the xy (d) We seek a number z = a + ib such that z? = i; now z? = a* — b? + 2abi, 
plane. so we must solve a? — b? = 0 and 2ab = 1. Hence a= +b, so b = +(1/y2). 
Thus there are two numbers whose square is i, namely, +[(1/V2) + (i/y2)], 
ie., vi = +(1/y2 1 + i) = +(y2 /2)(1 + 3). Although for positive real num- 
bers, there is a “preferred” square root (the positive one), this is not the case 
for a general complex number. A 


Example 5 (a) Show that if z= a+ ib #0, then 
a-—ib _ a b 


- i 
@2+bh a+b a+b? 


i 
4 


is a complex number whose product with z equals 1; thus, 1/z is the inverse 
of z, and we can divide by nonzero complex numbers. 
(b) Write 1/(3 + 42) in the form a + bi. 


Solution (a) ( a 2 )(a + ib) = ( a Jia — ib)(a + ib) 
= ( zt = \(@ + aib — iba — b7) 
a 


= I (7+ b)=1,. 
aan 


a’ + b? 


Hence -( ar 7 ) = 1, so (a — ib)/(a? + b’) can be denoted 1/z. Note that 
a 


z #0 means that not both a and b are zero, so a? + b* + 0 and division by the 

real number a? + b? is legitimate. 

(b) 1/8 + 41) = 3 — 41)/(3? + 42) = (3/25) — (4/25)i by the formula in (a). 
A 
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Figure 12.6.3. Illustrating 
various quantities attached 
to a complex number. 


Example 6 


Solution 
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Terminology for Complex Numbers 


If z = a + ib is a complex number, then: 


(i) @ is called the real part of z; 
(ii) b is called the imaginary part of z (note that the imaginary part is 
itself a real number); 
(iii) a — ib is called the complex conjugate of z and is denoted Z; 
(iv) r= ya? +b? is called the length or absolute value of z and is 
denoted |z|; 
(v) @ defined by a =rcos@ and b = rsin@ is called the argument of z. 


The notions in the box above are illustrated in Fig. 12.6.3. Note that the real 
and imaginary parts are simply the x and y coordinates, the complex conju- 
gate is the reflection in the x axis, and the absolute value is (by Pythagoras’ 
theorem) the length of the line joining the origin and z. The argument of z is 
the angle this line makes with the x axis. Thus, (r,#) are simply the polar 
coordinates of the point (a, b). 


r= absolute value 


BzRa +ib 
i] 
imaginary part 
6 = argument 


real part 


z=a-—ib 
= complex 
conjugate of z 
The terminology and notation above simplify manipulations with com- 
plex numbers. For example, notice that 


z+Z=(a+ ib)\(a— ib) =a? + b? = |z\/’, 


so that 1/z = Z/|z|*? which reproduces the result of Example 5(a). Notice that 
we can remember this by: 


(a) Find the absolute value and argument of | + i. 
(b) Find the real parts of 1/i, 1/(1 + 4), and (8 + 2/)/(1 — 0). 
(a) The real part is 1, and the imaginary part is 1. Thus the absolute value is 
V2 + 1? =y2, and the argument is tan7'(1/1) = 7/4. 
(b) 1/i = (1/i)(—i/ — 3) = —i/1 = —i, so the real part of 1/i = —i is zero. 
1/a+)=0-)/A+)0 - i) =(1 — 1)/2, so the real part of 1/(1 + 4) is 
1/2. Finally, 

8+2i_ (8424) 147 _ 84+10/-2 _ 6 +10: 


l-i (i-’ Pee ge ee 


so the real part of (8+ 2)/U—-)is3. A 
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Example 7 


Solution 


Example 8 


Solution 


Figure 12.6.4. The number 
iz is obtained from z by a 
90° rotation about the 
origin. 


Example 9 


Solution 


Properties of Complex Numbers 


(i) 212) =Z) *2, 21/2, =2,/23; 


(ii) z is real if and only if z = 2; 
(iii) 2422] = |2y + [2a [21/22] = |2il/l2als and 
(iv) |z, + z,| < |z,| + |z,| (triangle inequality). 


The proofs of these properties are left to the examples and exercises. 


(a) Prove property (i) of complex numbers. 
(b) Express (1 + i)’ without a bar. 


(a) Let z; =a+ib and z,=c+ id, so Z7,=a— ib, 7,=c¢ — id. From 2,2, 
= (ac — bd) + (ad + be)i, we get 72, = (ac — bd) — (ad + bc)i; we also have 
Z +2, = (a — ib)\(c — id) = (ac — bd) — ibe — aid =7,75. For the quotient, 
write z, + z,/Z = z, so by the rule just proved, Z; - (z,/z) = Z,. Dividing by 7, 
gives the result. 

(b) Since the complex conjugate of a product is the product of the complex 
conjugates (proved in (a)), we similarly have 7,252, =Z)752, = 7,Z,Z, and so 
on for any number of factors. Thus z”=2Z", and hence (i+ Daa = 
a+ = (1 _ qyi0%: A 


Given z = a + ib, construct iz geometrically and discuss. 


If z=a+ib, iz=ai—b=—b+ ia. Thus in the plane, z=(a,b) and iz 
= (— b,a). This point (— b, a) is on the line perpendicular to the line Oz since 
the slopes are negative reciprocals. See Fig. 12.6.4. Since iz has the same 
length as z, we can say that iz is obtained from z by a rotation through 90°. A 


iz=—~b+ia 


Using the algebra of complex numbers, we can define f(z) when f is a rational 
function and z is a complex number. 

If f(z) =(1 + z)/(1 — z) and z = 1 + i, express f(z) in the form a + bi. 
Substituting 1 + i for z, we have 


ya ett ~2ti = -1-2--142i 


How can we define more general functions of complex numbers, like e7? One 
way is to use power series, writing 


Zz z 2 — 
e BAe Sgt Pee Dy nt 
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To make sense of this, we would have to define the limit of a sequence of 
complex numbers so that the sum of the infinite series could be taken as the 
limit of its sequence of partial sums. Fortunately, this is possible, and in fact 
the whole theory of infinite series carries over to the complex numbers. This 
approach would take us too far afield,° though, and we prefer to take the 
approach of defining the particular function e’*, for x, real, by Euler’s formula 


e* = cosx + isinx. (9) 


Since e**” = e*e”, we expect a similar law to hold for e”. 


Example 10 (a) Show that 
ety) = eM el (10) 
(b) Give a definition of e” for z = x + iy. 
Solution (a) The right-hand side of equation (10) is 
(cos x + isinx)(cos y + isin y) 
= cosx cos y — sinx sin y + i(sinx cos y + sin y cosx) 
= cos(x + y) + isin(x + y) = e**” 


by equation (9) and the addition formulae for sin and cos. 

(b) We would like to have e*'t7? = e*'e”? for any complex numbers, so we 
should define e**” = e*- e’, ie., e**” = e*(cos y + isin y). [With this defi- 
nition, the law e7'*”? = e*'e*? can then be proved for all z, and z).] A 


Equation (10) contains all the information in the trigonometric addition 
formulas. This is why the use of e” is so convenient: the laws of exponents are 
easier to manipulate than the trigonometric identities. 


Example 11 (a) Calculate e” and |e®|. (b) Calculate e”/? and e’”. (c) Prove that 
1. 1 { c0sn@ — cos(n + 1)6 
1+cos@+cos290+ --- +cosn? = 7 + +(—F-aa—— | 


by considering 1 + e® + e784 .--- +e? 


1 — cos@ 


Solution (a) e” =cos@ + isin8, so by definition of the complex conjugate we should 

change the sign of the imaginary part: 
e” = cos0 — isind = cos(— @) + isin(—@) = er, 

since cos(— 0) = cos@ and sin(— 0) = —sin@. Thus |e®| = ycos’6 + sin’? = 1 
using the general definition |z| = ya* + b* , where z = a + ib. 
(b) e'"/? = cos(a/2) + isin(7/2) = i and e” =cosz7 + ising = —1. 
(c) Since cosnf is the real part of e®, we are led to consider 1 + e? + 
e784... +e” Recalling that l+r+---+7r"7=(1—r"*/(—n), we 


get 
L4+e%4 cy... pea in ent e 
1—e? 
| —elathe ye 
1-—e® 1=e"” 


© See a text on complex variables such as J. Marsden, Basic Complex Analysis, Freeman, New 
York (1972) for a thorough treatment of complex series. 
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t= eo ellntNe y ein? 
1— e 8 ellathe gy einb 
2(1 — cos@) 


Taking the real part of both sides gives the result. @ 


Let us push our analysis of e™ a little further. Notice that e” = cos@ + isin8 
represents a point on the unit circle with argument 9. As @ ranges from 0 to 
2a, this point moves once around the circle (Fig. 12.6.5). (This is the same 
basic geometric picture we used to introduce the trigonometric functions in 
Section 5.1). 

Recall that if z = a + ib, and r,@ are the polar coordinates of (a,b), then 
a=rcos@ and b=rsin@. Thus 


z= rcos6 + irsin® = r(cos6 + isin) = re”. 


Hence we arrive at the following. 


Figure 12.6.5. As @ goes 
from 0 to 27, the point e” 
goes once around the unit 
circle in the complex plane. 


Polar Representation of Complex Numbers 


If z=a+ ib and if (r,@) are the polar coordinates of (a,b), i.¢., the 
absolute value and argument of z, then 


z= re”, 


This representation is very convenient for algebraic manipulations. For exam- 
ple, 


if z,=r,e", z= re, then 2,2, = ryre%O*% 


which shows how the absolute value and arguments behave when we take 
products; i.e., it shows that |z,z,| = |z,||z,| and that the argument of z,z, is the 
sum of the arguments of z, and z,. 

Let us also note that if z = re”, then z” = r"e”®, Thus if we wish to solve 
z" = w where w = pe'*, we must have r” = p, ie, r= io (remember that r,p 
are non-negative) and e” = e'®, ie, e(—-%) =1, ie, n0=o+2ak for an 
integer k (this is because e” = 1 exactly when ¢ is a multiple of 27—-see Fig. 
12.6.5). Thus 0=$/n+2ak/n. When k =n, 0=¢$/n+ 2, so e® = e'*/”, 
Thus we get the same value for e” when k = 0 and k = n, and we need take 
only k=0,1,2,...,2—1. Hence we get the following formula for the nth 
roots of a complex number. 


De Moivre’s Formula’ 


The numbers z such that z” = w = pe’®, i.e., the nth roots of w, are given 
by 


"Ip ele/nt2nk/n) k= 0,1,2,...,n—-1. 


7 Abraham DeMoivre (1667~1754), of French descent, worked in England around the time of 
Newton. 
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sf For example, the ninth roots of 1 are the complex numbers e?7*/?, for 
k=0,1,..., 8, which are 9 points equally spaced around the unit circle. See 
Fig. 12.6.6. 
It is shown in more advanced books that any nth degree polynomial 
aot a,z+-+-+++a,z" has at least one complex root® z, and, as a conse- 
* quence, that the polynomial can be completely factored: 
Agtazt-+: +a,z"=(z2—2)++* (2-2). 
For example, 
Figure 12.6.6. The ninth e+z+1l= (= ze 1+ 3i It ES oe } 
roots of 1. 2 2 


although z? + z + 1 cannot be factored using only real numbers. 


Example 12 (a) Redo Example 8 using the polar representation. (b) Give a geometric 
interpretation of multiplication by (1 + i). 


Solution (a) Since i = e!"/*, iz = re“9*"/if z = re®. Thus iz has the same magnitude 
as z but its argument is increased by 7/2. Hence iz is z rotated by 90°, in 
agreement with the solution to Example 8. 


(b) Since (1 + i) =/2 e'"/4, multiplication of a complex number z by (1 + 4) 
rotates z through an angle 7/4 = 45° and multiplies its length by v2. & 


Example 13 Find the 4th roots of 1 + i. 


Solution 1+ i= /2 e/4, since 1 +i has r= 2 and@=7 /4. Hence the fourth roots 
are, according to DeMoivre’s formula, 


B/D ela /10) + 00k/2)). k= 0, 1, 2. 3, 
1.€., 


B/D ein /N6 sO el a 8 D ei™ Aa7 1S: and ay ef Ne. A 


Exercises for Section 12.6 


Express the quantities in Exercises 1-4 in the form 
at bi. 


1 eci/2 > ett/s is: (d+ NG 22) a Cee 
3. o30/2i 4. emi 8+i (1 + 21(-4/ 
Plot the complex numbers in Exercises 5-12 as points Write the solutions of the equations in Exercises 21—26 
in the xy plane. in the form a + bi, where a and b are real numbers and 
5.442i 6. -l+i i=/-I. 
7. 3i 8. -(2+ 1) 21. 22+3=0 
9. —2i 10. 3+7i 22. z227-22+5=0 
11. 0.1 + 0.27 12. 0+ 1.5i 23. 2t+iz+4=0 
Simplify the expressions in Exercises 13-20. 24, 234227 +22 +1=0 [Hint: factor] 
13, (1+ 2i) — 3(5 — 2) 95, 22-72-11 =0 
14. (4-3)(8+)+(65- 1 26. 2? — 327 + 3z — 1 =0 [Hint: factor] 
15. (2+ i 16. 1 Using the method of Example 4(d), find the quantities 
(3 + i) in Exercises 27-30. 
v7. ig, 2! 27. \Bi 28. /9i 
5-3 ied 29, (=i 30. i 


8 See any text in complex variables, such as J. Marsden, op. cit. The theorem referred to is called the “fundamental theorem of 
algebra.” It was first proved by Gauss in his doctoral thesis in 1799. 
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Find the imaginary part of the complex numbers in 
Exercises 31-36. 


l+i 2—3i 
31. 32. 
10 + 5i 1.\-! 
eee 34. (1-8A(24 =: 
(1+2i7 ( a’) 
1/2 + (3/5)i 3/4)i 
ge: We eI ene ha LS 
1781 9/4 + (1/5)i 


Find the complex conjugate of the complex numbers in 
Exercises 37-46. 


37. 5+2i 38. 1 — bi 

39. 3 +4i 40. 1/i 

41. oo 42. i(1+i) 
3—5i L fide 

8 Fe 8i oil tea) 

10 +i 
45, 
ad 46. Tai 


Find the absolute value and argument of the complex 
numbers in Exercises 47-58. Plot. 


47, -1-i 48. 7+ 2i 
49. 2 50. 4i 

51. 4-31 52. 3-2i 
53. —5+7i 54. —10+ $i 
55. -8—2i 56. 5+5i 
57. 1.2+0.7i 58. 50 + 10i 


59. Prove property (iii) of complex numbers. 
60. Prove property (iv) of complex numbers. 


61. Express (8 — 3i)* without a bar. 


62. Express (2 + 31)*(8 — i)’ without a bar. 
In Exercises 63—66, draw an illustration of the addition 
of the pairs of complex numbers, i.e., plot both along 
with their sums. 

63. 14+4i1,3-i 64. —8-2i,5-i 

65. —3 + 4i,6i 66. 7,43 


67. Find |(1 + (2 — (2 dl. 

68. If z= x + iy, express x and y in terms of z 
and Z. 

69. If z= x + iy with x and y real, what is |e*| and 
the argument of e7? 

70. Find the real and imaginary parts of (x + iy)? 
as polynomials in x and y. 

Write the numbers in Exercises 71-76 in the form 


a+ bi. 

71. et 72. e773 

73, el 7/2 74, el+2i 

75, el tmi/2 16, ei-2/8i 

77. If f(z)=1/z?, express f(2+ i) in the form 
at bi. 

78. Express f(i) in the form a + bi, if f(z) =z? + 
2z4+1. 


79. (a) Using a trigonometric identity, show that 
e*e~* = 1, (b) Show that e~* =1/e? for all 
complex numbers z. 

80. Show that e?? = (e) for all complex z. 
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81. Prove that e(@+37/2) = — je, 
82. Prove that 


sin@ +sin26+ --- +sinnd 


= 6\(1 . 1 / Sinnd — sin(n + 1)8 
=(0§)(3 + 3 sind 


83. Prove that (cos@ + isin@)" = cosné + isin né, 
if n is an integer. 
84. Use Exercise 83 to find the real part of 


» \3 
(+ + +) and the imaginary part of 


yz 2 
(3+). 


Find the polar representation (i.e., z = re’) of the com- 
plex numbers in Exercises 85-94. 


85. 1+i 86. 4 

87. (2+ i)7! 88. /3 

89. 7 —3i 90.4477 

91. -1-3i 92 aed?) 
a. “ d-a 

93. (3+ 4i) 94. -1+hi 


95. Find the fifth roots of 4 -4}y3i and 1+ 2i. 
Sketch. 

96. Find the fourth roots of i and yi. Sketch. 

97. Find the sixth roots of (5 +3i and 3+ 5i. 
Sketch. 

98. Find the third roots of 1/7 and i/7. Sketch. 

99. Give a geometric interpretation of division’ by 
1—i. 

100. (a) Give a geometric interpretation of multipli- 
cation by an arbitrary complex number z 
= re”, 

(b) What happens if we divide? 

101. Prove that if 2° =1 and z!°=1, then z= +1. 

102. Suppose we know that z’ = 1 and z*! = 1. What 
can we say about z? 

103. Let z = re®. Prove that z= re~. 

104. (a) Let f(z) = az? + bz? + cz + d, where a, b, c, 
and d are real numbers. Prove that f(Z) = f(z). 
(b) Does equality still hold if a, b, c, and d are 
allowed to be arbitrary complex numbers? 

Factor the polynomials in Exercises 105-108, where z is 
complex. [ Hint: Find the roots.] 

105. z7+2z+i 106. 27+ 2iz —4 

107. 27 + 2iz —4-—4i 108. 327+ 2 — ei”/3 


109. (a) Write tan i# in the form a + bi where a and 
b are real functions of 6. 

(b) Write tan i@ in the form re’*. 

110. Let z = f(z) be a complex valued function of the 
real variable ¢. If z= x+iy= g(t) + ih(d, 
where g and h are real valued, we define dz /dt 
=f'(t) to be (dx/dt) + i(dy/dt) = g'(t)+ 
ih'(t). 

(a) Show that (d/dt)(Ce™') = iwCe’, if C is 
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111. 


112. 


113, 
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any complex number and w is any real (b) Show that, if z7~!+2"-*+.---4z41 
number. = 0, then z” = 1. 

(b) Show that z= Ce‘ satisfies the spring (c) Find all the roots of the equation z? + z? + 
equation (see Section 8.1): 2” + wz = 0. z+1=0. 


114. 


(c) Show that z = De~‘' also satisfies the Describe the motion in the complex plane, as 
spring equation. the real number t goes from — oo to oo, of the 
(d) Find C and D such that Ce’ + De7' point z mens when 
= f(t) satisfies f(0) = A, f(0) = B. Express (a) w= i, (b) w= 1 +i, 
the resulting function f(2)in terms of sines (Cc) o= ~i, (d) w= -1—i, 
and cosines. (e) w=0, (ff) w=1, 
(g) w=-1. 


(e) Compare the result of (d) with the results 

in Section 8.1. 

Let z, and z, be nonzero complex numbers. 

Find an algebraic relation between z, and z, 

which is equivalent to the fact that the lines 

from the origin through z, and z, are perpendic- 

ular. 

Let w = f(z) = (1 + (2/2))/(1 — (z/2)). 

(a) Show that if the real part of z is 0, then 
|w| = 1. 

(b) Are all points on the circle |w| = 1 in the 

range of f? [Hint: Solve for z in terms of 

w.] 

(a) Show that, if z”=1, n a positive integer, 

then either z"~!}4+2"7-?4+.--- 4241 

=Qorz=1. 


12.7 Second-Order Linear 


115. 


116. 
#117. 


*118. 


Describe the motion in the complex plane, as 
the real number ¢ varies. of the point given by 
z = 93,000,000 ¢27£(%4)+ 1,000,000e?7('/29). 
What astronomical phenomenon does this rep- 
resent? 

What is the relation between e” and e?? 

(a) Find all complex numbers z for which 
e? = —1. (b) How might you define In(—1)? 
What is the difficulty here? 

(a) Find 2) such that the function x = e* satis- 
fies the equation x” —2x’+2x=0Q; x’ 
= dx / dt. 

Express the function e’ + e~™ in terms of 
sines, cosines, and rea/ exponents. 

Show that the function in (b) satisfies the 
differential equation in (a). 


(b) 
(c) 


Differential Equations 


The nature of the solutions of ay” + by’ + cy =0 depends on whether the roots 
of ar? + br + c =0 are real or complex. 


We shall now use complex numbers to study second-order differential equa- 
tions more general than the spring equation discussed in Section 8.1. 
We begin by studying the equation 
ay” + by’ + cy =0, (1) 
where y is an unknown function of x, y’ = dy/dx, y” = d’y/dx’, and a,b,c 
are constants. We assume that a #0; otherwise equation (1) would be a 
first-order equation, which we have already studied in Sections 8.2 and 8.6. 
We look for solutions of equation (1) in the form 


yre™, ra constant. (2) 
Substituting equation (2) into equation (1) gives 

ar’e’™™ + bre™ + ce™ =0, 
which is equivalent to 


ar’? + br +c=0, 


(3) 
since e’ # 0, Equation (3) is called the characteristic equation of equation (1). 
By the quadratic formula, it has roots 


pe —b+yb* — 4ac 


2a i: 
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which we shall denote by r, and r,. Thus, y = e’* and y = e’™ are solutions 
of equation (1). 

By analogy with the spring equation, we expect the general solution of 
equation (1) to involve two arbitrary constants. In fact, y = ce’ + c,e’* isa 
solution of equation (1) for constants c, and c,; indeed, note that if y, and y, 
solve equation (1), so does ¢, y; + cy) yy since 


ACY + Cr V2)" + BCC, Y + Cy yn)’ + (C1 Y + C2 Yr) 
= c(ayy + by + cyi) + c(ayy + by + cy) = 0. 
If r, and r, are distinct, then one can show that y = c,e’* + c,e"” is the 


general solution; i.e., any solution has this form for particular values of c, and 
C,. (See the Supplement to this section for the proof.) 


Second-Order Equations: Distinct Roots 


If ar? + br + c = 0 has distinct roots r, and r,, then the general solution 
of 


ay” + by’ + cy =0 


y=cye™™ + ce, C,,C, constants. 


Example 1 Consider the equation 2y” — 3y’ + y =0. (a) Find the general solution, and 
(b) Find the particular solution satisfying y(0) = 1, y’(0) = 0. 
Solution (a) The characteristic equation is 2r?-3r+1=0, which factors: 
(2r — 1)(r — 1) = 0. Thus r, = 1 and r, = 4 are the roots, and so 


— x x/2 
yee + C2€ / 


is the general solution. 
(b) Substituting y(0) = 1 and y’(0) = 0 in the preceding formula for y gives 
cyte =], 

ce, t4e,=0. 
Subtracting gives 4c, = 1, so c, = 2 and hence c, = —1. Thus 

y= 2e*/2 — 9% 
is the particular solution sought. & 
If the roots of the characteristic equation are distinct but complex, we can 
convert the solution to sines and cosines using the relation e” = cosx + 
isin x, which was established in Section 12.6. Differentiating a complex valued 
function is carried out by differentiating the real and imaginary parts sepa- 
rately. One finds that (d/dt)Ce" = Cre” for any complex numbers C and r 


(see Exercise 110 in Section 12.6). Thus, the results in the above box still work 
if r,, f2, C, and C, are complex. 


Example 2 Find the general solution of y” + 2y’ + 2y =0. 


Solution The characteristic equation is r? + 2r + 2 = 0, whose roots are 


—224 4-8 
sma, ee = 


—1ti. 
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Thus 


ye cet“ *9* + eel! dx 


=x ix —x,~ ix 


=ce “e~+c,e “e 
= e~*[ ¢\(cosx + isinx) + ¢,(cosx — isin x) | 
= e™*(C,cosx + C,sin x), 


where C, = ¢c, +c, and C,= i(c, — c,). If we desire a real (as opposed to 
complex) solution, C,; and C, should be real. (Although we used complex 
numbers as a helpful tool in our computations, the final answer involves only 
real numbers and can be verified directly.) & 


For the spring equation y” + w’y =0, the characteristic equation is r? + w” 
= 0, which has roots r = + iw, so the general solution is 


—_ fox —iwx 
yrcje™ + ce 
= C\coswx + C,sin wx, 


where C, and C, are as in Example 2. Thus we recover the same general 
solution that we found in Section 8.1. 


If the roots of the characteristic equation are equal (r, = r,), then we have 
so far only the solution y = c,e"*, where c, is an arbitrary constant. We still 
expect another solution, since the general solution of a second-order equation 
should involve two arbitrary constants. To find the second solution, we may 
use either of two methods. 


Method 1. Reduction of Order. We seek another solution of the form 
y=ve™, (4) 

where v is now a function rather than a constant. To see what equation is 

satisfied by v, we substitute equation (4) into equation (1). Noting that 


Ft iX 


y =ov’e™ + rye, 
and 


MW yt\x 


yp” = ve" + Qrv’e"™ + reve, 
substitution into (1) gives 
a(o” + 2rjo' + riv)e"™ + b(v' + ryv)je’™ + cve’* = 0; 


but e’* 40, arj + br, + c =0, and 2ar, + b = 0 (since r, is a repeated root), 
so this reduces to av” = 0. Hence v = c, + cx, so equation (4) becomes 

y= (C, + cgxje™. (5) 
This argument actually proves that equation (5) is the general solution to 
equation (1) in the case of a repeated root. (The reason for the name 
“reduction of order” is that for more general equations y” + b(x)y’ + c(x)y 


= 0, if one solution y,(x) is known, one can find another one of the form 
v(x)y,(x), where v’(x) satisfies a first order equation—see Exercise 48.) 


Method 2. Root Splitting. If ay” + by’ + cy =0 has a repeated root r,, the 
characteristic equation is (r — r,)(r — r,) = 0. Now consider the new equation 
(r — r))(r — (7, + €)) = 0 which has distinct roots r, and r,=r,+e if e #0. 
The corresponding differential equation has solutions e’* and elit), Hence 
(1/e)(e"'*9* — e"*) is also a solution. Letting «0, we get the solution 
(d/dr)e™|,_,,= xe" for the given equation. (If you are suspicious of this 
reasoning, you may verify directly that xe’™ satisfies the given equation). 
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Second-Order Equations: Repeated Roots 


If ar? + br + c =0 has a repeated root r,; =r, then the general solution 
of 


ay” + by’ + cy =0 


y=(e, + epxJe™, (5) 


where c, and c, are constants. 


Example 3 Find the solution of y” — 4y’ + 4y = 0 satisfying y’(0) = —1 and y(0) = 3. 
Solution The characteristic equation is r? — 4r + 4=0, or (r — 2)? =0, so r, =2 is a 
repeated root. Thus the general solution is given by equation (5): 
y=(e,t+ cyx)e™*, 
Thus y’(x) = 2c,e”* + c,e** + 2c,xe™. The data y(0) = 3, y’(0) = —1 give 
c;=3 and 2c,+c,=—1, 
so c, =3 and c, = —7. Thus y=(3—7x)e™ A 


Now we shall apply the preceding methods to study damped harmonic 
motion. In Figure 12.7.1 we show a weight hanging from a spring; recall from 


2 spring constant k 


o/ 


x = 0 is equilibrium t air resistance 


oscillations [_] proportional to velocity 


Figure 12.7.1. The physical 
set up for damped * 
harmonic motion. 


Section 8.1 that the equation of motion of the spring is m(d?x/dt’) = F, 
where F is the total force acting on the weight. The force due to the spring is 
— kx, just as in Section 8.1. (The force of gravity determines the equilibrium 
position, which we have called x = 0; see Exercise 51.) We also suppose that 


the force of air resistance is proportional to the velocity. Thus F = — kx — 
y(dx / dt), so the equation of motion becomes 
ax _ dx 
Nis gs ey (6) 


where y > 0 is a constant. (Can you see why there is a minus sign before y?). 
If we rewrite equation (6) as 


d? d 
Ea te ge POR (7) 


where B = y/m and w?=k/™m, it has the form of equation (1) with a= 1, 
b = B, and c = w’. To solve it, we look at the characteristic equation 


Spe dgesae 
gS 


r+ Br+w?=0  whichhasroots r 


Copyright 1985 Springer-Verlag. All rights reserved. 


Figure 12.7.2. Damped 
harmonic motion. 


Example 4 


Solution 


12.7 Second Order Linear Differential Equations 621 


If B* > 4w? (i.e., 8 > 2w), then there are two real roots and so the solution is 
x = ce’ + c,e’, where r, and r, are the two roots 1(— B + B* — 4w”). 
Note that r,; and r, are both negative, so the solution tends to zero as f> 0, 


although it will cross the ¢ axis once if c, and c, have opposite signs; this case 
is called the overdamped case. A possible solution is sketched in Fig. 12.7.2. 


underdamped 


overdamped 


critically 
damped 


If 8? =4w’, there is a repeated root r;= —8/2, so the solution is 
x =(c, + ct)e®/*. This case is called critically damped. Here the solution 
also tends to zero as f—> 00, although it may cross the ¢ axis once if c, and c, 
have opposite signs (this depends on the initial conditions). A possible 
trajectory is given if Figure 12.7.2. 

Finally, if B?<4w*, then the roots are complex. If we let G= 


14? — B? =wy1 — 82/40”, then the solution is 


x = e7 8 (e,cosat + c,sin@t) 


which represents underdamped oscillations with frequency 6. (Air resistance 
slows down the motion so the frequency @ is lower than w.) These solutions 
may be graphed by utilizing the techniques of Section 8.1; write x = 
Ae” */?cos(Gt — 8), where (A,0) are the polar coordinates of c, and c,. A 
typical graph is shown in Fig. 12.7.2.Att=0,0=x=c,. 


Consider a spring withB = 7/4 and w = 7/6. 


(a) Is it over, under, or critically damped? 
f(b) Find and sketch the solution with x(0) =0 and x’(0) = 1, for ¢ > 0. 
(c) Find and sketch the solution with the same initial conditions but with 


B=/2. 


(a) Here B? — 4w* = 17°/16 — 427/36 = — 727/36 < 0, so the spring is under- 
damped. 


(b) The effective frequency is 6 =wy1l — B*/4w? =(7/6)y1 — 9/16 


= a7 /24, so the general solution is 


= p 7/8 mit . ay7t 
x=e [<x 4 ) + exsin( 4 . 


Att=0, 0= x =c,. Thus, 


et —at/8o: a7 
x C2é sn 4 ‘. 
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Hence 
x= al(- te /sin( mT ) + yew eos ar) . 
Att=0,x’=1,sol= co[aV7 /24), and hence c, = 24/ ay7. Thus the solu- 
tion is 
9 OA aie (Sr 
x= e sin] —— ft 
aT 24 


This is a sine wave multiplied by the decaying factor e~”’/*; it is sketched in 


Fig. 12.7.3. The first maximum occurs when x’ = 0; i.e., when tan((7V7 /24)t) 
= 877 /24, or t = 2.09, at which point x ~ 0.84. 


\ _ 24 
eo y= v7 e-ntl8 
\ 


underdamped (b) 


overdamped (c) 


m bbw RDN wD © DD & 


Figure 12.7.3. Graph of the 
solution to Example 4. 


(c) For B = 7/2, we have B? — 4w* = 77/4 — 42°/36 = 527/36 > 0, so the 
spring is overdamped. The roots r, and r, are 


+7 p?- A ee YS. =Z 5 
3 (8 #18? 40") = Al 7-6 4 ( Me Bee 
so the solution is of the form x = ce(*/(— 1415/9)" 4 eyel(™/M(- 1-5/9, At 


t=0, x =0, soc, + c, =0 or c, = —c¢,. Also, at t= 0, 


Pes (eee i eae (es pea A 
Lava e,F/ 1+ 3 )+e(-1 r)rate 


soc, =6/aV5 and c, = —6/7V5. Thus our solution is 


x=e(e™—e%)= 6 g(a /4(- 145 /3y¢_ _ 6 gr /4y-1- V5 /3)¢ 


Wy5 ays 


= (0.8541) (e~ 920% = aD 


The derivative is x’ = c,(rje™ — re™) = c(r, — re" Je™ =which van- 


ishes when 
ry _ elr27 rt or pes Sen Oe = e(r5 /6)t, or [wt 1.64; 
ry | —5 /3 


at this point, x ~ 0.731. See Fig. 12.7.3. A 
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In the preceding discussion we have seen how to solve the equation (1): 
ay” + by’ + cy = 0. Let us now study the problem of solving 


ay" + by’ + cy = F(x), (8) 


where F(x) is a given function of x. We call equation (1) the homogeneous 
equation, while equation (8) is called the nonhomogeneous equation. Using what 
we know about equation (1), we can find the general solution to equation (8) 
provided we can find just one particular solution. 


Nonhomogeneous Equations: Particular 
and General Solutions 


If y, = c,, + cy is the general solution to the homogeneous equation 
(1) and if y, is a particular solution to the nonhomogeneous equation (8), 
then 


Y=Yt ayy Coy2=Yyet Nn (9) 
is the general solution to the nonhomogeneous equation. 


To see that equation (9) is a solution of equation (8), note that 
4(¥p + Yn)" + B(Yp + Yn)’ + C(%p + Ya) 
= (a, + by, + a) + (ayy + by, + cy) 
= F(x) +0= F(x). 


To see that equation (9) is the general solution of equation (8), note that if y is 
any solution to equation (9), then ¥ —y, solves equation (1) by a calculation 
similar to the one just given. Hence ¥ — y, must equal y, for suitable c, and c, 
since y, is the general solution to equation (1). Thus 7 has the form of 
equation (9), so equation (9) is the general solution. 

Sometimes equation (8) can be solved by inspection; for example, if 
F(x) = Fy is a constant and if c #0, then y = F)/c is a particular solution. 


Example 5 (a) Solve 2y” — 3y’ + y = 10. (b) Solve 2x” — 3x’ + x = 8cos(t/2) (where x is 


x 


a function of £). (c) Solve 2y” — 3y’ + yp = 2e™*. 
Solution (a) Here a particular solution is y = 10. From Example 1, 
Vp = 0107 + c,€7/?, 
Thus the general solution, given by equation (9), is 
y=cye* + ce*/? + 10. 


(b) When the right-hand side is a trigonometric function, we can try to find a 
particular solution which is a combination of sines and cosines of the same 
frequency, since they reproduce linear combinations of each other when 
differentiated. In this case, 8cos(t/2) appears, so we try 


x, = Acos( 5) + Bsin( 5), 


where A and B are constants, called undetermined coefficients. Then 
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my i eae £ 344 4.B)sin( £ 
=(5 5B \eos( 5) + (54 + 5 B)sin( 5). 
For this to equal 8 cos(¢/2), we choose A and B such that 
34-3B=8, and 34+14B=0. 


The second equation gives B = 234 which, upon substitution in the first, 
gives 14 +3A=8. Thus A =$ and B= — %, so 


= §[eo(3)-35in( 2) 


and the general solution is 


x=cel+ ce? + 3 jcos( 5) - 3sin( 5) 
A good way to check your arithmetic is to substitute this solution into the 
original differential equation. 
(c) Here we try y, = Ae™* since e~* reproduces itself, up to a factor, when 
differentiated. Then 


ay, = 3y +), = 2Ae_*+3Ae~*+ Ae~. 


For this to match 2e*, we require 64 =2 or A=4. Thus y,=je* is a 
particular solution, and so the general solution is 


yHcet*toer+ie wv 


The technique used in parts (b) and (c) of this example is called the method of 
undetermined coefficients. This method works whenever the right-hand side of 
equation (8) is a polynomial, an exponential, sums of sines and cosines (of the 
same frequency), or products of these functions. 


There is another method called variation of parameters or variation of 
constants which always enables us to find a particular solution of equation (8) 
in terms of integrals. This method proceeds as follows. We seek a solution of 
the form 


Y= 0) VY, + 02 V2 (10) 


where y, and y, are solutions of the homogeneous equation (1) and v, and v, 
are functions of x to be found. Note that equation (10) is obtained by 
replacing the constants (or parameters) c, and c, in the general solution to the 
homogeneous equation by functions. This is the reason for the name “variation 
of parameters.” (Note that a similar procedure was used in the method of 
reduction of order—see equation (4).) Differentiating v, y, using the product 
rule gives 
(Oy) = Yt OLY 
and 


(0) )1)" = vy, + 20, yy, + OL y7 


and similarly for v, y,. Substituting these expressions into equation (8) gives 
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al (vty, + 201 yj + 0, yt) + (OZ y2 + 20 4 + 2y2) 
+ bl (vy + 01 Yi) + (0) 2 + 029) | + c(0) y) + 02 Yo) = F. 
Simplifying, using (1) for y, and yy, we get 
al ory, + v1 y) + of y, + 205 yh) ] + bl oly, + vi yo] = F. (11) 
This is only one condition on the two functions v, and v,, so we are free to 
impose a second condition; we shall do so to make things as simple as 


possible. As our second condition, we require that the coefficient of b vanish 
(identically, as a function of x): 


Oi yi + 022 = 0. (12) 
This implies, on differentiation, that v/y, + vj y; + v7 y2 + 0) 7) = 0, so equa- 
tion (11) simplifies to 

‘ ‘ ‘ 4 F 
ie ae 7 eee (13) 


Equations (12) and (13) can now be solved algebraically for v| and v3; and the 
resulting expressions integrated to give v, and v,. (Even if the resulting 
integrals cannot be evaluated, we have succeeded in expressing our solution in 
terms of integrals; the problem is then generally regarded as “solved”). 


Variation of Parameters 


A particular solution of the nonhomogeneous equation (8) is given by 
Yp = OY + V2, 


where y, and y, are solutions of the homogeneous equation and where 0, 
and v, are found by solving equations (12) and (13) algebraically for v; 
and v; and then integrating. 


Combining the two preceding boxes, one has a recipe for finding the general 
solution to the nonhomogeneous equation. 


Example 6 (a) Find the general solution of 2y” — 3y’ + y = e + e~** using variation of 
parameters. (b) Find the general solution of 2y” —3y’+ y=1/(1 + x’) (ex- 
press your answer in terms of integrals). 


Solution (a) Here y, = e* and y, = e*/? 


become 


from Example 1. Thus, equations (12) and (13) 


vje* + vjge*/? = 0, 
1 2x 2x 
viet + 7 er? = ée + ; 


respectively. Subtracting, 


1 per? ie -( ex +e ) 
and so 

vy = —e7*/(@% +e) = a g8x/ Tis ya bs/2. 
Similarly, 

vy, = —e 7p, = e* +e, 
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and so integrating, dropping the constants of integration, 
b= — 2 @3*/2 + eer lt, 


x 3x 


v, = e* —te7 


Hence a particular solution is 


ox, a ee a. ee 29 72* oe Lyex Ad p72x 
Vp = OY, + O22 = € 3@ 3e° +3e ge tase 


and so the general solution is 


as, x x/2 L 52x 1 ,72x 
yprce* + ce +ze" + ye %. 


The reader can check that the method of undetermined coefficients gives 
the same answer. 
(b) Here equations (12) and (13) become 


vie* + vje*/? = 0, 


1 1 1 
vie* + ~v,e7? = ; 
SEY He 21+? 
respectively. Solving, 
e7/2 el 
yo SO 02,= — dx 
Y2 1 +x?’ . 1 + x? 
and 
eo" e* 
bl => sO v0, = | ———, dx. 
Bah . iF + x? 


Thus the general solution is 


a x2 
=c,e*+c,e7* + e& a dx — e*/? es dx. A 
vee + 14+ x? l+x? ° 


Let us now apply the above method to the problem of forced oscillations. 
Imagine that our weight on a spring is subject to a periodic external force 
F,cosQt; the spring equation (6) then becomes 


2 
ma& = —kx- E+ FycosMt. (14) 


A periodic force can be directly applied to our bobbing weight by, for 
example, an oscillating magnetic field. In many engineering situations, equa- 
tion (14) is used to model the phenomenon of resonance; the response of a 
ship to a periodic swell in the ocean and the response of a bridge to the 
periodic steps of a marching army are examples of this phenomenon. When 
the forcing frequency is close to the natural frequency, large oscillations can 
set in—this is resonance.” We shall see this emerge in the subsequent develop- 
ment. 

Let us first study the case in which there is no damping: y = 0, so that 
m(d?x / dt?) + kx,= FocosQt. This is called a forced oscillator equation. A 
particular solution can be found by trying x, = C cos{2t and solving for C. We 


find x, =[Fo/ m(w? ~ Q?)|cosQt, where w= yk/m is the frequency of the 
unforced oscillator. Thus the general solution is 


° For further information on resonance and how it was involved in the Tacoma bridge disaster of 
1940, see M. Braun, Differential Equations and their Applications, Second Edition, 1981, Springer- 
Verlag, New York, Section 2.6.1. 
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Example 7 


Solution 


Figure 12.7.4, 
x(t) = —cos3t + cos2t 
= 2sin}tsin3t. 
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F 
x = Acoswt + Bsinwt + ——"— cost, (15) 
m(w* — 2) 


where A and B are determined by the initial conditions. 


Find the solution of d2x/dt? + 9x =S5cos2t with x(0)=0, x’(0)=0, and 
sketch its graph. 


We try a particular solution of the form x = Ccos2t¢; substituting into the 
equation gives —4C cos2¢ + 9Ccos2t = 5cos2t, so C must be 1. On the 
other hand, the solution of the homogeneous equation dx /dt? + 9x =0 is 
Acos3t+ Bsin3t, and therefore the general solution of the given equation is 
x(t) = Acos3t + Bsin3t + cos2t. For this solution, x(0)= A +1 and x’(0) 
= 3B, so if x(0) =0 and x’(0) = 0, we must have A = —1 and B =0. Thus, 
our solution is x(¢) = —cos3t + cos2t. 
To graph this function, we will use the product formula 


sin Rt sin St =1[cos(R — S)t—cos(R + S)t]. 


To recover —cos3t+cos2t, we must have R+ S=3 and R— S=2, so 
R=3 and S =}. Thus 


x(t) = 2sin($4)sin( 47). 


We may think of this as a rapid oscillation, sin3t, with variable ampli- 
tude 2sin4z, as illustrated in Fig. 12.7.4. The function is periodic with period 
2a, with a big peak coming at 7, 37, 57, etc., when —cos3t and cos2¢ are 
simultaneously equal to 1. A 


x=-—cos 3t+ cos 2t 


If in equation (15), x(0) = 0 and x’(0) = 0, then we find, as in Example 7, that 


x(t) = ee (cos Qt — cos wr) 
m(w* — 0?) 


= nee ® so Sect ao )|/s2( eee )} 
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If w — Q is small, then this is the product of a relatively rapidly oscillating 
function [sin((@ + Q)¢/2)] with a slowly oscillating one [sin((w — Q)t/2)]. The 
slowly oscillating function “modulates” the rapidly oscillating one as shown in 
Fig. 12.7.5. The slow rise and fall in the amplitude of the fast oscillation is the 
phenomenon of beats. It occurs, for example, when two musical instruments 
are played slightly out of tune with one another. 


Figure 12.7.5. Beats. 


The function (15) is the solution to equation (14) in the case where y = 0 
(no damping). The general case (y #0) is solved similarly. The method of 
undetermined coefficients yields a particular solution of the form x 
=acosQt+ BsinQt, which is then added to the general solution of the 
homogeneous equation found by the method of Example 4. We state the result 
of such a calculation in the following box and ask the reader to verify it in 
Review Exercise 110. 


Damped Forced Oscillations 


The solution of 


d*x dx 
m aa kx — ai + Fycos Q¢ 


Fo 


x(t) = cye"™ + ce"! + cos(Qt—- 6), (16) 


2 
m(w? ffs 0) + yw? 
where c, and c, are constants determined by the initial conditions, 


w =yk/m, r, and r, are roots of the characteristic equation mr? + yr + 
k =0 [if r, is a repeated root, replace c,e’" + cye™ by (c, + cyte"), 
and 


Q 
§= tan | |, 
ae) 


m(w” — 0?) : 
cos 6 = ———___—___________ , sind = 


mw? = 02)" + 0? mo vias 9)" + 720? 


yQ 


In equation (16), as t— 00, the solution c,e’" + c,e’ tends to zero (if y > 0) 
as we have seen. This is called the transient part; the solution thus approaches 


Copyright 1985 Springer-Verlag. All rights reserved. 


12.7 Second Order Linear Differential Equations 629 


the oscillatory part, 
Fo 


nw? =: 9)” ue 0? 


which oscillates with a modified amplitude at the forcing frequency Q and 
with the phase shift 6. If we vary w, the amplitude is largest when w = (2; this is 
the resonance phenomenon. 


cos(Q2t — 8), 


Example 8 Consider the equation 


2 
ax + g dx + 25x =2cost. 
dt? dt 


(a) Write down the solution with x(0) = 0, x’(0) = 0. 
(b) Discuss the behavior of the solution for large ¢. 
Solution (a) The characteristic equation is 
r+ 8r4+25=0 
which has roots r=(—8 + y64— 100)/2 = —4+ 3%. Also, m=1, w=5, 
Q= 1, Fy = 2, and y = 8; so 
Fo = 2 ee erent 
yon? (2 92)? + Pe (576+64 640 4,10 


and § = tan” '($,) = tan” '(1) 0.322. The general solution is given by equa- 
tion (16); writing sines and cosines in place of the complex exponentials, we 
get 


ez 0.079 


x(t) = e~ “(A cos3t + Bsin31) + | cos(t ~ 8). 
4y10 


At t = 0 we get 


cos 6 


O=x()= 4 + 


pee ee 

4Vi0 640 

Be 

40’ 

so A = — 3,. Computing x’() and substituting ¢ = 0 gives 


0=x'(0)=—-444+3B+4 a 
4/10 


=A+t+ 


ee eee 
4J10 640 


a Io site 
4A+3B4+ 40 = a +3B +75. 


Thus B = — 3%, and our solution becomes 


—4A +3B+4 


4 
x(t) = — =~ (9c083z + 13sin31) + 0.079 cos(# ~ 0.322). 


(b) As too the transient part disappears and we get the oscillatory part 
0.079 cos(¢ — 0.322). & 
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Supplement to Section 12.7: 
Wronskians 


In. this section we have shown how to find solutions to equation (1): ay” + 
by’ + cy = 0; whether the roots of the characteristic equation ar? + br +c =0 
are real, complex, or coincident, we found two solutions y, and y,. We then 
asserted that the linear combination c,y, +c) y2 represents the general solu- 
tion. In this supplement we shall prove this. 

Suppose that y, and y, are solutions of equation (1); our goal is to show 
that every solution y of equation (1) can be written as y = c, y, + ¢,,y2. To do 
so, we try to find c, and c, by matching initial conditions at x9: 


Y(%o) = C1 ¥1(X0) + C2 Ya(X0)> 
Y' (Xo) = C1 ¥i(%o) + C2, ¥2(Xo)- 


We can solve these equations for c, by multiplying the first equation by 
ya(X), the second by y,(x,), and subtracting: 


Vil Xo)¥2(%0) — Ya %o)Vi(%o) 


Similarly, 


(17a) 


1 


oy = Loi Go) = Pao) yo) (17b) 
V1 (Xo) ¥2(%o) — Va%o) V1 (Xo) 

These are valid as long as y,(X9)y3(%o) — y2(Xo)y1(%p) % 0. The expression 

EX) = Vi) = P2001): (18) 
is called the Wronskian of y, and y, [named after the Polish mathematician 
Count Hoéné Wronski .(1778—1853)]. (The expression (18) is a determinant— 
see Exercise 43, Section 13.6). 

Two solutions y, and y, are said to be a fundamental set if their 


Wronskian does not vanish. It is an important fact that W(x) is either 
everywhere zero or nowhere zero. To see this, we compute the derivative of W: 


W(x) =[ viex)ya(x) + i(*) 2 (%) | — [a vi(®) + yA (2) 
= yi(X) ¥3 (x) — yo) V1 (*)- 


If y, and y, are solutions, we can substitute —(b/a)y; — (c/a)y, for y/ and 
similarly for yj to get 


W(x) =i] — BH) — § A)] - al] - BO) — G.1)| 


— 27 yey) — yale) | 
Thus 
W'(x)= - 2 W(x). 


Therefore, from Section 8.2, W(x) = Ke~‘*/®* for some constant K. We note 
that W is nowhere zero unless K = 0, in which case it is identically zero. 

If y, and y, are a fundamental set, then equation (17) makes sense, and so 
we can find c, and c, such that c, y, + c)y, attains any given initial condi- 
tions. Such a specification of initial conditions gives a unique solution and 
determines y uniquely; therefore y = c, y, + czy. In fact, the proof of unique- 
ness of a solution given its initial conditions also follows fairly easily from 
what we have done; see Exercise 46 for a special case and Exercise 47 for the 
general case. Thus, in summary, we have proved: 
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If y, and y are a fundamental set of solutions for ay” + by’ + cy = 0, then 
y =), + Cy) is the general solution. 

To complete the justification of the claims about general solutions made 
earlier in this section, we need only check that in each specific case, the 
solutions form a fundamental set. For example, suppose that r, and r, are 
distinct roots of ar? + br + c =0. We know that y, = e’™ and y, =e’ are 
solutions. To check that they form a fundamental set, we compute 


W(x) = yi(X) y2(X) — Vox) yi(*) 


=e. rje"™ — elm. rie™ 


= = (ry +r2)x 
(f2 — re . 


This is nonzero since r, # r,, so we have a fundamental set. One can similarly 
check the case of a repeated root (Exercise 45). 


Exercises for Section 12.7 


Find the general solution of the differential equations in 
Exercises 1-4. 

1. yp” —4y’ + 3y = 0. 2. 2y” — y =0. 

3. 3y” —4y’ + y =0. 4. y”— y’—2y =0. 
Find the particular solutions of the stated equations in 
Exercises 5—8 satisfying the given conditions. 

5. y” — 4y’ + 3y = 0, y(0) = 0, y'(0) = 1. 

6. 2y” —y =0, y(1) = 9, vy’) = 1. 

7. 3y” —4y'’ + y = 0, y(0) = 1, y'(0) = 1. 

8. y” — y’ — 2y =0, y(1) = 9, y’(1) = 2. 
Find the general solution of the differential equations in 
Exercises 9-12. 

9. y” — 4y’ + Sy =0. 10. y” + 2y’ + 5y =0. 

11. y” — 6y’ + 13y =0. 12. y” + 2y’ + 26y = 0. 
Find the solution of the equations in Exercises. 13-16 
satisfying the given conditions. 
13. y” — 6y’ + 9y = 0, y(0) = 0, y'(0) = 1. 
14, y” — 8y’ + 16y = 0, y(0) = —3, y'(0) = 0. 
15. y” - 2y2 y+ 2y = 0, y(1) = 9, yA) = 1. 
16. y” — 2/3 y’ + 3y =0, y(0) = 0, y'(0) = — 1. 

In Exercises 17~20 consider a spring with B, w, x(0), 
and x’(0) as given. (a) Determine if the spring is over, 
under, or critically damped. (b) Find and sketch the 
solution. 

17. B= 7/16, w = 7/2, x(0) = 0, x’(0) = 1. 

18. B=1, w= 7/8, x(0) = 1, x0) = 0. 

19. B=7/3, w= 7/6, x(0) = 0, x’(0) = 1. 

20. B = 0.03, w = 7/2, x(0) = 1, x’(0) = 1. 
In Exercises 21-28, find the general solution to the 
given equation (y is a function of x or x is a function of 
t as appropriate). 

21. y” — 4y’ + 3y = 6x + 10. 

22. y” — 4y' + 3y = 2e*. 

23, 3x” —4x'+x=2sint. 

24. 3x” —4x’+x=e'+e7% 

25, y” — 4y' + Sy =x + x. 

26, y” — 4y' + 5y = 10+ e™*. 

27. y” — 2/2 y’ + 2y = cosx + sinx. 

28. y” — 2\2 y’ + 2y = cosx —e7*. 
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In Exercises 29-32 find the general solution to the given 
equation using the method of variation of parameters. 

29. y” — 4y’ + 3y = 6x + 10. 

30. yp” — 4y’ + 3y = 2e*. 

31. 3x” —4x’+ x =2sine. 

32. 3x” —4x’ + x=e'+e™" 
In Exercises 33-36 find the general solution to the given 
equation. Express your answer in terms of integrals if 
necessary. 

33. y” — 4y’ + 3y = tan x. 


34, yp” —4y’ + 3y = 


x +2- 
1 
Bs Spi gh Pe Bipiate adl= 2, 
4 eS 1 + cos2x 


5G Gf Aya Smee, 
- 4 ‘ 1+ x? 


In Exercises 37—40, find the solution of the given forced 
oscillator equation satisfying the given initial conditions. 

37. x” + 4x = 3 cost, x(0) = 0, x’(0) = 0. 

38. x” + 9x = 4sin 42, x(0) = 0, x’(0) = 0. 

39. x” + 25x = cost, x(0) = 0, x’(0) = 1. 

40. x” + 25x = cos 61, x(0) = 1, x’(0) = 0. 
In Exercises 41-44, (a) write down the solution of the 
given equation with the stated initial conditions and (b) 
discuss the behavior of the solution for large f. 


41. ‘a +42 + 25x =2cos2z, x(0)=0, x'(0)=0. 
42. = +22 + 36x =4c0s31, x(0)=0, x‘(0)=0. 
43. a + a + 4x = cosi, x(0) = 1, x0) =0. 

44. ae +2 +9x =cos4t, x(0) = 1, x0) =0. 


45. If r, is a repeated root of the characteristic 
equation, use the Supplement to this section to 
show that y, = e”” and y, = xe’ form a funda- 
mental set and hence conclude that y = ¢, y) + 
C7 2 is the general solution to equation (1). 
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*46. Suppose that in (1), a > 0 and b? — 4ac < 0. If y *49. (a) Show that the basic facts about Wronskians, 
satisfies equation (1), prove w(x) = e(/ 24) (x) fundamental sets, and general solutions proved 
satisfies w” + [(4ac — b?)/4a?]w = 0, which is a in the Supplement also apply to the equation in 
spring equation. Use this observation to do the Exercise 48(a). 
following. (b) Show that the solutions of Euler’s equations 
(a) Derive the general form of the solution to found in Exercises 48(b) and 48(c) form a funda- 

equation (1) if the roots are complex. mental set. Write down the general solution in 
(b) Use existence and uniqueness results for the each case. 

spring equation proved in Section 8.1 to *50. (a) Generalize the method of variation of param- 

prove corresponding results for equation (1) eters to the equation a(x)y” + b(x)y’ + e(x)y 

if the roots are complex. = F(x). 

*47. If we know that equation (1) admits a fundamen- (b) Find the general solution to the equation 
tal set y,, y2, show uniqueness of solutions to x?y” + 5xy’ + 3y = xe* (see Exercise 48; express 
equation (1) with given values of y(xq) and _y‘(x9) your answer in terms of integrals if necessary). 
as follows. *51. In Fig. 12.7.1, consider the motion relative to an 
(a) Demonstrate that it is enough to show that arbitrarily placed x axis pointing downward. 

if y(xo) = 0 and y’(xo) = 0, then y(x) = 0. (a) Taking all forces, including the constant force 
(b) Use facts above the Wronskian proved in g of gravity into account, show that the equation 
the Supplement in order to show that of motion is 
y(x)yi(x) — y'(x)yi(x) = 0 and that ay ‘% 
Y(X)VAx) — y"(x)ya(x) = 0. m— =—kK(y-ye)+ 8-— vas 
(c) Solve the equations in (b) to show that y(x) dt 
= 0. where y, is the equilibrium position of the spring 
*48. (a) Generalize the method of reduction of order in the absence of the mass. 
so it applies to the differential equation (b) Make a change of variables x= y+c to 
a(x)y” + b(x)y’ + c(x)y = 0, a(x) #0. reduce this equation to equation (6). 
Thus, given one solution, develop a method *52. Show that solutions of equation (15) exhibit 
for finding a second one. beats, without assuming that x(0) = 0 and x’(0) 
(b) Show that x” is a solution of Euler’s equa- = 0. 
tion xy” + axy’ + By =Oif r? +(a—-lrt *53. Find the general solution of y’”” + y = 0. 
B=0. *54. Find the general solution of y’” — y = 0. 
(c) Use (a) to show that if (a ~ 1)? = 48, then *55. Find the general solution of y’” + y = e*. 
(In x)x(!-%)/2 is a second solution. x56. Find the general solution of y’” — y = cosx. 


12.8 Series Solutions 
of Differential Equations 


Power series solutions of differential equations can often be found by the method 
of undetermined coefficients. 


Many differential equations cannot be solved by means of explicit formulas. 
One way of attacking such equations is by the numerical methods discussed in 
Section 8.5. In this section, we show how to use infinite series in a systematic 
way for solving differential equations. 

Many equations arising in engineering and mathematical physics can be 
treated by this method. We shall concentrate on equations of the form 
a(x)y” + b(x)y’ + e(x)y = f(x), which are similar to equation (1) in Section 
12.7, except that a, b, and c are now functions of x rather than constants. The 
basic idea in the power series method is to consider the a,s in a sum 
y = O%29a,x' as undetermined coefficients and to solve for them in successive 
order. 
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Example 1 


Solution 
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Find a power series solution of y” + xy’ + y =0. 


If a solution has a convergent series of the form y = ay + a,x + ax? +--+ 
= 5% 9a;x‘, we may use the results of Section 12.4 to write 


co 
yl =a, +2a,x+ Bax? tees = > ia,x'~' and 
i=l 
= : 
y” = 2a, + 6a,x + 12a,x? +--+ = > i(i- 1)a,x!~?. 
i=2 
Therefore 


(oe) co & 
yp ray ty= > idi- 1)a,x'~? + S ia;x'+ > ax'=0. 
i=2 i=l i=0 


In performing manipulations with series, it is important to keep careful track 
of the summation index; writing out the first few terms explicitly usually 
helps. Thus, 
i aaa 
= (2a, + 6a3x + 12a,x?>+--- ) + (ax + 2ayx? + nai) 
+ (Gg +a, x ax" +), 


To write this in summation notation, we shift the summation index so ail x’s 
appear with the same exponent: 


eo eo eo 
y+ xy ty =D (E+ 2 (EF VYagjyox'+ D iax't+ Yax'=0. 
i=0 i=l i=0 
(Check the first few terms from the explicit expression.) Now we set the 


coefficient of each x‘ equal to zero in an effort to determine the a,. The first 
two conditions are 


2a, + a,=0 (constant term), 
6a, + 2a, =0 (coefficient of x). 


Note that this determines a, and a, in terms of dp) and a,: a,= — 74), 
a, = —1a,. For i > 1, equating the coefficient of x‘ to zero gives 


(i+ 2)(i + Lay. + (E+ Ia, =0 


or 
a; ete ge 
t+2 (i+ 2) i 
Thus, 
1 
a, = ~ 5a az ag Ae 
1 1 
a= — fa) = zis ay as ~ta= ya 
ae eee | sal ee ce 
is aay ic GMM OY Oh a a fc a PE 
Hence 
(aly 
ao 


@2n~ On (Qn —2)-(2n—4)...4-2 
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Example 2 


Solution 


: (=) ee 
2229 23 nine Tye 2) 0 nt ~° 


and 
(-1)" (—1)"2"n! 
fans! n+ lyan—lQn—3)...5°3'!  (an+l)! 


ay. 
Thus, we get (using 0!= 1), 
ne 2i oe | Disy 2/41 
= ely ee _ yi Qilx 
ral BO 5a) +B Grey} ; 


What we have shown so far is that any convergent series solution must be of 
the form of equation (1). To show that equation (1) really is a solution, we 
must show that the given series converges; but this convergence follows from 
the ratio test. A 


The constants ay and a, found in Example | are arbitrary and play the same 
role as the two arbitrary constants we found for the solutions of constant 
coefficient equations in the preceding section. 


Find the first four nonzero terms in the power series solution of y” + x’y =0 
satisfying y(0) = 0, y’(0) = 1. 


Let y = ay + a,x + a,x? +--+. The initial conditions y(0) = 0 and y’(0) = 1 
can be put in immediately if we set aj=0 and a,=1, so that y=x+t 
ax* +--+. Then 


y” = 2a, +3-2ayx +4-3ayx? + 5+ 4asxr +--+ + (i+ Vig x’! + °°: 
and so 
xy = x8 + ayx* + ayxr +++ +a,_4x' + --- 


Setting y” + x’y = 0 gives 


a, = (constant term), 

a, = (coefficient of x), 

a= (coefficient of x), 

a5 = — sy (coefficient of x°), 
a5=0= a= a, (coefficients of Re); 


1 _ 1 
9-895" 9-8-5-4 
Thus, the first four nonzero terms are 


ay = (coefficient of x’), ete. 


1 9 1 i 
ae ly PR PS Er 
[The recursion relation is 


1 
a, — ——_—— q. 
es i@it+l) 7 
and the general term is 


KN ees ee Se = at 
(l) Geng). 0854" 


The ratio test shows that this series converges.] A 
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Example 3 (Legendre’s equation)'° Find the recursion relation and the first few terms 
for the solution of (1 — x”)y” — 2xy’ + Ay = 0 as a power series. 


Solution We write y = 3. 9a,x‘ and get 


ypragtaxtaxr+-:-t+axit---, 
y’ =a, + 2a,x + 3a,x? + vee biagxi !+ee-, 
—2xy’ = —2a,x — 2+ 2a,x? — 2+ 3a,x° — 1+ —2iaxi- ++, 


y” = 2a, t3-2ayx +4-3a,x7 + --- +i(i- 1)aj,x'-? + nie 
— xy" = —2ayx? —3-2a;x° -— +++ —i(i- l)ajx'— -- 
Thus, setting (1 — x”)y” — 2xp’ + Ay = 0 gives 
2a, + Ady = 0 (constant term), 
3-2a,—2a,+Aa,=0 (coefficient of x), 
4-3a,—2a,—4a,+a,=0 (coefficient of x’), 


5-4a,—3+2a,—2-3a,+ha;=0 (coefficient of x°), 


Solving, 
2- 
faa OO? a; 3-2 4 
6-A,_ _6-AA 
ss aT i aan TE: Bi a 
Zt ke Bek 2eXn 
as 5-4 a, 5-4 Rig Mines 
Thus, the solution is 
oly hp OR ae. 2: 
y= ag(1 hal 4309 % + 
ahs 3 UE MES) ec 9) 
+ax+ zx + 504-3-2 xo + : 


The recursion relation comes from setting the coefficient of x’ equal to zero: 

(i+ 2)(i + l)aj;,. — i(i— 1)a, — 2ia, + da, = 0, 
so 

i(it+]1)-X 
4..= > FG; 
42° (+2) 41) ° 

From the ratio test one sees that the series solution has a radius of conver- 
gence of at least 1. It is exactly 1 unless there is a nonnegative integer n such 
that X= n(n +1), in which case the series can terminate: if n is even, set 
a, = 0; if n is odd, set ag = 0. Then the solution is a polynomial of degree n 


called Legendre’s polynomial; it is denoted P,(x). The constant is fixed by 
demanding P,()=1. A 


10 This equation occurs in the study of wave phenomena and quantum mechanics using spherical 
coordinates (see Section 14.5). 
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Example 4 (Hermite’s equation)'! Find the recursion relation and the first few terms for 
the solution of y” — 2xy’ + Ay = 0 as a power series. 
Solution Again write y = ay + a,x t+ ayx?> +--+ +a,x' +--+, 80 
ry 


—2xy' = —2a,x — 4a,x*-—2-3a,x3- +++ —2iax'- +++, 


Ady + A,X +Aax* + +++ +AGx'+---, 


and 
y” = 2a, 4+3-2agx+4-3ayx? +--+ +i(i- Maxi? ++. 
Setting the coefficients of powers of x to zero in y” — 2xy’ + y = 0, we get 
2a, + Ady = 0 (constant term), 

3-2a,—2a, +a, =0 (coefficient of x), 

4-3a,—4a,+da,=0 (coefficient of x”), 
and in general 

(i+ 2)(i + 1)a,4.. — Zia, + da, = 0. 


Thus 
ay — dap, a,= 2 Ra,, 
_ (4 — A) 
ee With J 
a qaguee™ sag age ae 
and in general, 
= 2i-—A 
4142 4 D+ Dl) 
Thus 
= (6—A)2—A) 
a= R= ay, 
etc., and so 
4-—A)A 8 —A)(4—A)A 
joa eee eG) 


+a,(x 31 51 7! 


This series converges for all x. If X is an even integer, one of the series, 
depending on whether or not A is a multiple of 4, terminates, and so we get a 
polynomial solution (called a Hermite polynomial). & 


Sometimes the power series method runs into trouble—it may lead to only one 
solution, or the solution may not converge (see below and Exercise 23 for 
examples). To motivate the method that follows, which is due to Georg 
Frobenius (1849-1917), we consider Euler’s equation: 


xy” + axy’ + By =0. 


Here we could try y = a) + a,x + ax? +--+ as before, but as we will now 
show, this leads nowhere. To be specific, we choose a = B = 1. Write 


"| This equation arises in the quantum mechanics of a harmonic oscillator. 
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Example 5 


Solution 
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Y= y+ ax + ax? + ayx? + ney 
xy’ = a,x + 2ax* + Bax? +--+, 
and 
x7y" = Qayx?+3-2ajxit---. 
Setting xy” + xy’ + y =0, we get 
a)=0\ (constant term), 
2a, =0 (coefficient of x), 
5a,=0 (coefficient of x’), 
10a,=0 (coefficient of x°), etc., 


and so all of the a,’s are zero and we get only a trivial solution. 

The difficulty can be traced to the fact that the coefficient of y” vanishes 
at the point x = 0 about which we are expanding our solution. One can, 
however, try to find a solution of the form x”. Letting y = x”, where r need 
not be an integer, we get 


yo=rx’! so axy’ = arx’ 
and 
y=arr- 1)x’~? so x?” =r(r—1)x’. 
Thus, Euler’s equation is satisfied if 
r(r-—l)+ar+ B=0 


which is a quadratic equation for r with, in general, two solutions. (See 
Exercise 48 of Section 12.7 for the case when the roots are coincident.) 

Frobenius’ idea is that, by analogy with the Euler equation, we should 
look for solutions of the form y = x"5°9.9a,x' whenever the coefficient of y” 
in a second-order equation vanishes at x = 0. Of course, r is generally not an 
integer; otherwise we would be dealing with ordinary power series. 


Find the first few terms in the general solution of 4xy’ — 2y’ + y =0 using 
the Frobenius method. 


We write 
YH Ax" + ayx’*! + ax’ Prt ---, 
so —2y’ = —2ragx’ | — 2(r + l)ayx’ — Art 2)ax’*'— +--+ and 
Axy” =4r(r— l)agx’ | + 4(r + Vrayx’ + 4(r + 2)(r + lax’ th + e+e, 
Thus to make 4xy” — 2y’ + y = 0, we set 
ao[4r(r—1)—2r]=0 — (coefficient of x’~'). 


If ay is to be allowed to be nonzero (which we desire, to avoid the difficulty 
encountered in our discussion of Euler’s equation), we set 4r(r — 1) — 2r = 0. 
Thus r(4r — 6) = 0, sor = 0 or r = 3. First, we take the case r = 0: 


y=ataxtaxtayrt---, 
—2y’! = —2a,—2+2a,x —3-2a,x*----, 


Axy” =4-2ax+4-6a,x°+4-1ayxrt---. 
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Then 4xy” — 2y’ + y = 0 gives 
ay — 2a, =0 (constant term), 
4-2a,—-2-2a,+a,=0 (coefficient of x), 
4-6a,;—3:2a,+a,=0 (coefficient of x’); 
80 a, =4d9, 49 = — fa, = — $a, and a; = — $a, = T_a. 


Thus 


y= a(l+ix— 4x? + yx? -—+--). 
For the case r = 3, we have 
y = dgx?/? + ayx?!? + ax? + arts, 
—2y! = —3agx!'/? — 5a,x3/? — Ta,x/? — 9ayx7? — +++, 
and 
4xy" = 3agx'/2 +5 + 3ajx9/? +7- Sax? 49+ Tagx? + o>, 
Equating coefficients of 4x” ~ 2y’ + y = 0 to zero gives 
3a)—34)=0 (coefficient of x'/), 
5-3a,—5a,+a)=0 (coefficient of x*/*), 
7:5a,)—Ta,+a,=0 (coefficient of x*/*), 


9:7a,;—9a,+a,=0 (coefficient of x’/”); 


0) 
a shes Qa=— ba = oe 
: 10°°? 28 «280 °°’ 
and 
a= aD Pao pee eee 
? 54 280 - 54 °° 
Thus 
oe | ne eee ee eee 9/2 ae) 
yaad? — sex? + eax? — geet). 
The general solution is a linear combination of the two we have found: 
1 
yoo(ltdx— pet gx - a 
9/2 ae ab 88 ye Mg 72 he) 
+e,(x 10 ~ + 480 * A 


The equation that determines r, obtained by setting the coefficient of the 
lowest power of x in the equation to zero, is called the indicial equation. 

The Frobenius method requires modification in two cases. First of all, if 
the indicial equation has a repeated root r,, then there is one solution of the 
form y,(x) = ax" + a,x"'*!+ +--+ and there is a second of the form y,(x) 
= y,(x)inx + box" + bx"*! + +--+. This second solution can also be found 
by the method of reduction of order. (See Exercise 48, Section 12.7.) Second, if 
the roots of the indicial equation differ by an integer, the method may again 
lead to problems: one may or may not be able to find a genuinely new 
solution. If r, = r; + N, then the second series byx”? + b,x”*!+ - ++ is of the 
same form, dyx"' + a,x"'t'+ ---, with the first N coefficients set equal to 
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zero. Thus it would require very special circumstances to obtain a second 
solution this way. (If the method fails, one can use reduction of order, but this 
may lead to a complicated computation). 

We conclude with an example where the roots of the indicial equation 
differ by an integer. 


Example 6 Find the general solution of Bessel’s equation’? xy” + xy’ + (x? — k*)y =0 
with k = 4. 


Solution We try y = x’D.oa,x'. Then 
eo 
= >> ax”. 
xy = > axe rrr te > ac se 


y= DS (itnaxit"'= Ss (i+ 7+ 1)a,,,x'* 
i=0 


ised 
tok + 

xy = PAC + r)a,x'*" 
fe 


y= SG rt )G ers 2G cox. 
joed 


and 
xy” = SP Gtr—YGtnax'*’ 
i=0 


Setting the coefficient of x’ in xy” + xy’ + (x* — k”)y =0 equal to zero, we 


get 

0 =(r— l)rag t+ ray — 5, 
so the indicial equation is 0=(r —1)r +r—1 =/7?—4, the roots of which 
are r, = — 4 and r, =4, which differ by the integer 1. 


‘+! equal to zero gives 


Setting the coefficient of x 
O=r(rt la, +(rt+ la, — 44, =(@F ly 4 ]a, 
and the general recursion relation arising from the coefficient of x'*’, i > 2, is 
O=r(r + ia, + (r+ da,—4a,+ 4,_.=((r +i) —4)a, + a 
Let us work first with the root r,; = — 4. Since —4 and + 4 are both roots of 


the indicial equation, the coefficients ay and a, are arbitrary. The recursion 
relation is 


See 
‘ (-1/2+ i - 1/4 Pi i(@i- 1) 
for i > 2. Thus 
nf UL het 80 
ala Ue 33 Ge 
. e:) _ a= 1)" 
ag= as rae fae Qk) 


12 This equation was extensively studied by F. W. Bessel (1784-1846), who inaugurated modern 
practical astronomy at Konigsberg Observatory. 
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Similarly 
__ A na : _ a,(—1)* 
Re Rea | RST Sa anne ee 21 ke + Il” 
Our general solution is then 
2 4 6 3 5 
-1/2 x x x x Mes 
x Nia Brag ay Sa ae ) 


which we recognize to be aj(cosx)//x +a,(sinx)/yx . 


Notice that in this case we 
root of the indicial equation. A 


have found the general solution from just one 


Exercises for Section 12.8 


In Exercises 1—4, find solutions of the given equation in 16 
the form of power series: y = 3}. 9a;x'. 
1. y” — xy'-—y=0. 2. y” — Ixy’ —2y =0. 
3. y” + 2xy’=0. 4. y" + xy’ =0. 
In Exercises 5—8, find the first three nonzero terms in 
the power series solution satisfying the given equation 
and initial conditions. oy 
5. yy” + 2xy’ = 0, y(0) = 0, yO) = 1. 
6. y” +2x2y = 0, y(0) = 1, yO) = 0. mae: 
7. y” + 2xy’ + y = 0, y(0) = 0, y’(0) = 2. 
8. y” — 2xy’ + y = 0, p(0) = 0, y'(0) = 1. #19. 
9. Airy’s equation is y” = xy. Find the first few 
terms and the recursion relation for a power 
series solution. «20 
10. Tchebycheff’s equation is (1 — x?)y” — xy' + ay : 
= Q. Find the first few terms and the recursion 
relation for a power series solution. What hap- 2] 
pens if a = n is an integer? : 
In Exercises 11~14, use the Frobenius method to find 
the first few terms in the general solution of the given «22. 
equation. 
IL. 3xy” -—y’ + y =0. 
12. 2xy” +(2— x)y’-y =0. 
13. 3x2y” + xy’ + py =0. 
14. 2x*y — 2xy' + y =0. 423. 
15. Consider Bessel’s equation of order k, namely, 


xy" + xy’ + (x? - k)y = 0), 

(a) Find the first few terms of a solution of the 
form J, (x) = agx* + ayxktl +... 

(b) Find a second solution if & is not an integer. 


. Laguerre functions are solutions of the equation 
xy” + (1 — x)y’ + Ay = 0. 
(a) Find a power series solution by the Fro- 
benius method. 
(b) Show that there is a polynomial solution if A 
is an integer. 
. Verify that the power series solutions of y” + wy 
= 0 are just y = A coswx + Bsinwx. 
Find the first few terms of the general solution 
for Bessel’s equation of order 3. 
(a) Verify that the solution of Legendre’s equa- 
tion does not converge for all x unless A= 
n(n + 1) for some nonnegative integer n. 
(b) Compute P,(x), P(x), and P(x). 
Use Wronskians and Exercise 49 of Section 12.7 
to show that the solution found in Example | is 
the general solution. 
Use Wronskians and Exercise 49 of Section 12.7 
to show that the solution found in Example 3 is 
the general solution. 
Prove that the Legendre polynomials are given by 
Rodrigues’ formula: 


Higa 
2"n! dx" 


n 


P,(x) = (x?-1). 


(a) Solve xy’ + (x — ly —1=0, p(O)=1 as a 
power series to obtain y = Sin! x”, which con- 
verges only at x = 0. (b) Show that the solution is 


j 


ew /* el/x 


x 


Wan es 


Hink: Show thet the right-hand side 


Sakis 
- ?P 


OD 
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Vw 


or recursion relation 
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5 eer CT STE, 


Review Exercises for Chapter 12 


In Exercises 1-8, test the given series for convergence. 
If it can be summed using a geometric series, do so. 


= 1 . 1 
1. : 2 eee 
p> (12)' rt ny 
3 ed ait! i s 
i=] 5i=4 Dr 
1 i I 
5. ie ase wali eva 
1 1 1 
6. 100+ 5 + rer 
9 “6 
: > 10+ Wi = 7+ 8i 


In Exercises 9-24, test the given series for convergence. 


oo oo 4n 


mi 10. —_——__ 
eo 2, Gap 
a k — 2n 

ll. — 12. 
&, 2 2 nt+3 
oe) —1 Le 0 
yee 14, = 
n=1 3 n=1 n+3 
co 1)?" co =I] iy 
iss S ) 16. os yj 
nat Ft j=o jf +8 
iv) ar oo B 
1. 18. : 
n=] n. i=] P+8 
[oa] Co 
9 > ne7” 2. > vn 
val n=) n? — sin?99n 
= 1 =f{i_1 
21. a <s (2-1) 
Ps (Inn)'"” n=1\2 Vn 
me n my S n 
23 - 
= (n + 1)! n=1 (n + 1)! 


Sum the series in Exercises 25-32 to within 0.05. 


Saba i 
6. Pie ok Se 


0 —] i co | Ys 
a 3 EY ag, 3 (oD 

j=1 2'+3 n=} 6n?—1 

Ss ln S n? 
29. = 30. — 

2, 3” n=1 n. 

= cos nr 32 s cosh 
31. : 

2 n+) a ae 


Tell whether each of the statements in Exercise 33-46 is 
true or false. Justify your answer. 

33. If a, 0, then S¥_ 14, COnVEEERS: 

34. Every geometric series }\f2 ;r' converges. 

35. Convergence or divergence of any series may be 

determined by the ratio test. 
36. 31/2) = 1. 
37. ee =L+@xt x74 xX79/34---. 


38. If a series converges, it must also converge 
absolutely. 

39. The error made in approximating a convergent 
series by a partial sum is no greater than the 
first term omitted. 

40. cos x = N%_o(— 1)kx* /(2k)!. 

41. If Sa, and YPob, are both convergent, 
then S72 14) + Seaobe = bo + Diz a + 4). 

42. © (— 1) B /(i + 2)] converges conditionally. 

43. The convergence of 5°*°_,a, implies the conver- 
gence of S\7_i(a, + Qn+1)- 

44. The convergence of 5S)? 
the convergence of S)%°_14,. 

45. The convergence of S'*..,(|a,| + [,|) implies 
the convergence of }17°_. ;|a,|- 

46. The convergence of 5}*°_,a, implies the conver- 


gence of S°°_a?. 


_ (a, + a, 4.1) implies 


47. If 0< a, < ar", r<1, show that the error in 
approximating 32a; by 317-14; is less than or 
equal to ar"*!/(1 — r). 
48. Determine how many terms are needed to com- 
pute the sum of 1+rt+ r?+ +++ with error 
less than 0.01 when (a) r = 0.5 and (b) r = 0.09. 
Find the sums of the series in Exercises 49-52. 


49. Sr. eae age 


50. Se era [Hint: Use partial fractions.] 
51. Se a DI [ Hint: Write the numerator as 
n+1-1,] 
I Xi n : ; F 
52. Pa [Hint: Differentiate a certain 


power i 
Find the radius of convergence of the series in Exercises 
53-58. 
x x 
53. 1- xT ah an + 
54. 14+3x+5x7+ 7x2 +--+ 


4 6 


© yn (x - 1/2)" 
%S. 2 Gay! a wo (n+ ii 
& (=1)" n n” 
7 De * 5 > a 


Find the Maclaurin series for the functions in Exercises 
59-66. 
59. f(x) = cos 3x + e* 


60. g(x) = = 5 
61. f(x) = In(l + x4) 62. g(x) = 
63 wz 4 (sin — 

. fx) = qx sin x) 


~1) 


d? 2 
64. ¢(k) = —~ (cosk 
gk) fr ) 


65. f(x) = f x dt 66. g(y)= f sin t? dt 
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Find the Taylor expansion of each function in Exercises 
67-70 about the indicated point, and find the radius of 
convergence. 
67. e* about x = 2 68. 1/x about x = 1 
69. x?/? about x = 1 70. cos(ax) about x = 1 
Find the limits in Exercises 71-74 using series methods. 


Te la 2 


x70 x 
: 3.2 
72. lim [6 S27 6a — 1x } 
ret x? x4 
73. lim (+x? - =? 
. x~>0 x2 . 


(x- ay | (x-7)' 

2 24 I 
In Exercises 75-78 find the real part, the imaginary 
part, the complex conjugate, and the absolute value of 
the given complex number. 


74. lim [1 + cosx — 
xm 


15. 347i 76. 2— 10i 
te Ee 78. (2 + i)/(2 - i) 


In Exercises 79-82, plot the given complex numbers, 


indicating r and @ on your diagram, and write them in 


polar form z = re”, 


79. 1-i 80. 7 
81. ie7/? 82. (1+ de7/4 
83. Solve for z: 2? —2z + vi = 0. 


84. Solve for z: z§ =/5 +33. 
Find the general solution of the differential equations in 
Exercises 85-96. 
85. y” +4y =0 86. y” ~4y =0 
87. y” + 6y’ + 5p =0 88. y” — 6y’-2y =0 
89. yp” + 3y’ — 10y = e* + cosx 


L+i 


90. y" — 2y’ —3y = x? + sin x 
91. y” — 6y' + 9y = cos > ) 


2 
92. y” — 10y + 25 = cos(2x) 
93. yp" + 4y = . (Express your answer in 


yx? +1 
terms of integrals.) 
sin x 


94. yp” — 3y’ — 3y = . (Express your an- 
\cos*x +1 
swer in terms of integrals.) 
95. y’"" + 2p” +2y’ =0 
96. y’'” — 3y” + 3y’— y = e* 
In Exercises 97~100, identify the equation as a spring 
equation and describe the limiting behavior as t-> 00. 
97. x” +9x + x’ = cos2t. 
98. x” + 9x + 0.001 x’ = sin(50z). 
99. x” + 25x + 6x’ = cos(zt). 
100. x” + 25x + 0.001x’ = cos(6072). 
In Exercises 101-104, find the first few terms of the 
general solution as a power series in x. 
101. y” + 2xy =0 
102. y” — (4sinx)y = 0 
103. y” — 2x*y’ + 2y =0 
104. y” + y'+ xy =0 
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Find the first few terms in an appropriate series for at 
least one solution of the equations in Exercises 105- 
108. 

105. 5x2y" + y'+y=0. 

106. xy” + py’ - 4y = 0. 

107. Bessel’s equation with k = 1. 

108. Legendre’s equation with A = 3. 


f109. The current J in the electric circuit shown in 
Figure 12.R.1 satisfies 
d7I di, I _dE 


Lice ee oe 
Ge a Oa 


where £ is the applied voltage and L, R,C are 
constants. 


Cc 


Figure 12.R.1. An electric 
circuit. 


(a) Find the values of m,k,y that make this 
equation a damped spring equation. 

(b) Find /(2) if £(0) = 0, 1’(0) = 0 and L=S, 
C=0.1, R = 100, and EF = 2 cos(6077). 

110. Verify formula (16) in Section 12.7. 

111. Verify that 3% ox7(1 + x2)~" is a convergent 
geometric series for x #0 with sum 1 + x”. It 
also converges to 0 when x = 0. (This shows 
that the sum of an infinite series of continuous 
terms need not be continuous.) 

112. A beam of length L feet supported at its ends 
carries a concentrated load of P Ibs at its cen- 
ter. The maximum deflection D of the beam 
from equilibrium is 


p= 2LP $ |sin(na /2)| 
EIn‘* n= n* ; 


(a) Use the formula 3% ,(1/n*) = 7*/90 to 
show that 


2 an (x)(50) 


[Hint: Factor out 2~4.] 
(b) Show that 


5 ctae-(ENS) 

kao (2k +198 \16/\ 907 
hence D = (1/48)(L°P/ EI). [Hint: A se- 
ries is the sum of its even and odd terms.] 
(c) Use the first two nonzero terms in the 
series for D to obtain a simpler formula for 


D. Show that this result differs at most by 
0.23% from the theoretical value. 
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113. 


114, 


115. 


H116. 


117. 


The deflection y(x,#) of a string from its 
straight profile at time ¢, measured vertically at 
location x along the string, 0< x < L, is 


= . ANX nrct 

y(x,t) = 2 A,sin( ie )eos oa ) 

where A,,, L and c are constants. 

(a) Explain what this equation means in terms 
of limits of partial sums for x, ¢ fixed. 

(b) Initially (at t=0), the deflection of the 
string is 

foe) 

(AMX 

= A,sin( ia ). 

Find the deflection value as an infinite 
series at the midpoint x = L/2. 

In the study of saturation of a two-phase motor 

servo, an engineer starts with a transfer function 

equation V(s)/E(s) = K/(1 + sr), then goes to 
the first-order approximation V(s)/E(s) = 

K(1 — sr), from which he obtains an approxi- 

mate equation for the saturation dividing line. 

(a) Show that 1/(1 + st) = S%_9(— sr)”, by 
appeal to the theory of geometric series. 
Which values of st are allowed? 

(b) Discuss the replacement of 1/(1 + sr) by 
1 — st; include an error estimate in terms 
of the value of sr. 

Find the area bounded by the curves xy = sin x, 

x=1, x=2, y=0. Make use of the Taylor 

expansion of sin x. 

A wire of length L inches and weight w 

Ibs/inch, clamped at its lower end at a small 

angle tan~'Pp to the vertical, deflects y(x) in- 

ches due to bending. The displacement y(Z) at 
the upper end is given by 


2Py [b?u(az) dz 
3113 u(aL3/?) 


where a =3¥W/EI, and 


u(az)= 2S" > (-1)! 
k=0 


a7kz2k 


PARIT(k + 2/3) | 


The values of the gamma function T may be 
found in a mathematical table or on some cal- 
culators as I(x) = (x — 1)! [T(4) = 1.3541, TQ) 
= 0.9027, T(#) = 1.5046, T(4}) = 4.0122]. The 
function u is the Bessel function of order — }. 
(a) Find the smallest positive root of u(az) = 0 
by using the first four terms of the series. 
(b) Evaluate y(L) approximately by using the 
first four terms of the series. 
(a) Use a power series for {1 + x to calculate 
5/4 correct to 0.01. (b) Use the result of part 


(a) to calculate /5. How accurate is your an- 
swer? 


118. 


119. 


120. 


121. 


#122. 


* 123, 


Review Exercises for Chapter 12 643 
In each of the following, evaluate the indicated 
derivative: 
(a) f°'(0), where f(x) = x/(1 + x); 
(b) f(', where f(x) = x%e**!, 
Let 
B B 
z= eee tp es 
ae I+ Bit speeit set : 

Determine the numbers B,, B,, and B;. (The B, 
are known as the Bernoulli numbers.) 
Show in the following two ways that 31° ;na"” 
=a/(1 — a) for ja] <1. 
(a) Consider 

S, = a@+2a*+3a2 +--+ +na", 


aS, = a? +2a2+ +--+ +(n—1)a"+ na"*! 
and subtract. 

(b) Differentiate 3)_ a” = 1/(1 — a) with re- 
spect to a, and then subtract your answer 
from S\P_9a” = 1/(1 — a). 

In highway engineering, a transitional spiral is 
defined to be a curve whose curvature varies 
directly as the arc length. Assume this curve 
starts at (0,0) as the continuation of a road 
coincident with the negative x axis. Then the 
parametric equations of the spiral are 


k (7238 a yan (S08 ap, 

vO b Vo 

(a) By means of infinite series methods, find 
the ratio x/y for ¢= 7/4. 

(b) Try to graph the transitional spiral for 
k = 1, using accurate graphs of (cos@)/y@, 
(sin9)//@ and the area interpretation of 
the integral. 

The free vibrations of an elastic circular mem- 

brane can be described by infinite series, the 

terms of which involve trigonometric functions 
and Bessel functions. The series 

fora) mE i 

> ( 1) (x aye 


jZ0 (nti)! 


= 


is called the Bessel Function J,(x); n is an 

integer > 0. 

(a) Establish convergence by the ratio test. 

(b) The frequencies of oscillation of the circu- 
lar membrane are essentially solutions of 
the equation J,,(x) = 0, x > 0. Examine the 
equation Jo(x) = 0, and see if you can ex- 
plain why Jo(2.404) = 0 is possible. 

(c) Check that J, satisfies Bessel’s equation 
(Example 6, Section 12.8). 

Show that g defined by g(x) = ew '/* if x £0 

and g(0)=0 is infinitely differentiable and 

gO) = 0 for all i. [Hint: Use the definition of 
the derivative and the following lemma prov- 
able by l’H6pital’s rule: if P(x) is any polyno- 

mial, then lim,.,9P(x)g(x) = 0.] 
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* 126. 


#127. 
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Let f(x) = (1 + x)*, where a is a real number. 

Show by an induction argument that f(x) 

=a(a—1)...(a—it+1)(1+x)*~', and 

hence show that (1 + x)* is analytic for |x| < 1. 

True or false: The convergence of 37. 1a2 and 

%_,b2 implies absolute convergence of 
Dae 14D, 7 
(a) Show that if the radius of convergence of 
nz1a,x" is R, then the radius of conver- 
gence of 31° ,a,x" is YR. 

(b) Find the radius of convergence of the series 

Teo /4yx™. 

Let f(x) = Soajx' and g(x) = f(x)/(1 — x). 

(a) By multiplying the power series for f(x) 
and 1/(1 — x), show that g(x) = S{%2ob;x', 
where b; = ag +--+ +4; is the ith partial 
sum of the series 5). 9q;. 

(b) Suppose that the radius of convergence of 
f(x) is greater than 1 and that f(1) 40. 
Show that lim;_,,,5; exists and is not equal 
to zero. What does this tell you about the 


#128, 


*129, 


radius of convergence of g(x)? 

(c) Let e*/(1 — x) = D% b,x‘. What is 
lim;_,..5;? 

(a) Find the second-order approximation at 
T = 0 to the day-length function S (see the 
supplement to Chapter 5) for latitude 38° 
and your own latitude. 

(b) How many minutes earlier (compared with 
T = 0) does the sun set when T = 1, 2, 10, 
30? 

(c) Compare the results in part (b) with those 
obtained from the exact formula and with 
listings in your local newspaper. 

(d) For how many days before and after June 
21 is the second-order approximation cor- 
rect to within 1 minute? Within 5 minutes? 

Prove that é is irrational, as follows: if e = a/b 

for some integers a and b, let k > b and let 

a=k'(e-2-7-4 x). Show that 

@ is an integer and that a <1/k to derive a 

contradiction. 


Copyright 1985 Springer-Verlag. All rights reserved. 


Chapter 7 Answers 
7.1 Calculating Integrals 


1 xP + x2 -1/2x7 + 

3. e+ x27 +C 

5, —(cos2x)/2 + 3x7/2+C 
7 —e7* + 2sinx +5x°/3+C 


9. 1084/9 11. 105/2 
13. 844/5 15, 1/12 
17. 0 19. 6 
21. 30/4 23. 7/12 
25. 1 
27. (e6 — e?)/3 + 3(25/3 — 1)/5 
29, In 5 31. 4In2 + 61/24 
33. 400 35. 116/15 
37. (b) &) —e+3 
39. (a) 11 

(b) —8 


(c) Note that (2 f(z) dt is negative 


41. —2tfe” + sin 5r4 


43, 3 
45, (a) 0 
(b) 5/6 
© | os). if O<x <2 
cos(2) — 2 cos x if 2<x<aq 


47, 2+ tan~!2 — sl in’ 
49. 16.4 2 

51. (1/2)(e? — 1) 

53. 16/3 - a 


57. 7/4 

59. (a) Differentiate the right-hand side. 
(b) Integrate both sides of the identity. 
(c) 1/8 

61. Use the fact that tan™'a and tan~'b lie in the 
interval (— 7/2,7/2) 

63. 16,000,014 meters 
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65. (a) Evaluate the integral. 
(b) A = $45,231.46 © 

67. (a) R(t) = 2000e!/? — 2000, C(t) = 10007 — 2? 
(b) $57,279.90 

69. 1 + In(2) — In(1 + e) & 0.380 


7.2 Integration by Substitution 


1. (x? +4972 + € 

3. -1/4(y? +4y -1I)+C 
5. —1/2tan@+C 

7. sin(x? + 2x)/2+C 

9. (x4 + 2)'/2/24+C 
1. —3(47 4 1)7'7/24+C 
13. —cos*(r?)/4+ C 
15. tan~'(x*)/4+ C 
17. ~—cos(@+4)+C 
19. (0° + x)''/101 + C 


21. yi +2243 4+C 

23, (17 4+ 1/7/3+C 

25. sin@ — sin@/3 + C 

27. Injinx|+C 

29. 2sin™'(x/2) + x¥4— x? /24+C 

31. In(] + sin@) + C 

33. ~—cos(intg)+ C 

35. —3(33 4 1/xfPF/44+C 

37. (sin’x)/2 + C 

39. m a non-negative integer and n an odd positive 
integer, or n a non-negative integer and m an odd 
positive integer. 


7.3 Changing Variables in the 
Definite Integral 


1. 233 — 1)/3 - 3, (65 — 1)/3 

5. 2(25)/4-9)°/4/97,.1/7 

9. (e- 1)/2 11. -1/3 

13. 0 15. 1 

17. In(/2 cos(7 /8)) 19, 1/2 

21. 4—tan7 (3) + 7/4 

23. (a) 7/2 
(b) 7/4 
(c) 7/8 

25. The substitution is not helpful in evaluating the 
integral. 


27. (/2 /2){tan7'2y2 — tan~'(2 /2)] 
29. (1/y3 )in{(4 + 3y2)/(1 +3 )] 

31. Letu=x-—t. 

33. (5¥2 — 2y¥5)/10 


35. (4 /27\(145y145 — 10/10) 
37. (a) 1/3 
(b) Yes. 
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7.4 Integration By Paris 


Review Exercises for Chapter 7 


1. (x + 1)sinx + cosx + C 1. x?/2-—cosx+C 
3. xsin5x/5+cos5x/25+C 3. x4/44+sinx+C 
5. (x? — 2)sinx + 2x cosx + C 5, e* — x?/3 —In|x| + sinx + C 
7. (xt LDer+C Te + O7/34+C 9. —cos(x3)/3 + C 
9. xIn(10x)-x+C 11. e)/34+C 13. (x + 2)9/6+C 
11. (x3/9)(3Inx —1)+C 15. e°/12+C 17. —4cos32x + C 
13, €°(9s* — 65 + 2)/27+ C 19. x?tan7'x/2—x/2+tan7'x/2+C 
15. (x? — 4)'/9(x3 + 12)/4+ C 21. sin '(¢/2) + 3/34+C 
17. sin 2? + cost? + C 23, xe" /4 — e*/164+.C 
19, —(1/x)sin(1/x) — cos(1/x) + C 25. x’sinx + 2xcosx —2sinx + C 
21. —[In(cos.x)P/2 + C 27. (e~*sinx — e~*cosx)/2 + C 
23. x cos” (2x) — 1 — 4x? /2+ C 29, x*In3x/3~ x9/9+C 
25. y¥i/y—1 —tan-'Vi/y—-1 +C 31. (2/5)(x — 2(x +3)? + C 


33. x sin3x/3 + cos3x/9+C 

35. 3xsin2x/2+3cos2x/4+C 

37. xe" /2—e° /2+C 

39. x7(Inx)?/2 — x%(Inx)/2+ x7/44+C 


27. sin’x/2+ C 
29, The integral becomes more complicated. 
31. (16 + 7) /5 33. 3(3 In 3 — 2) 


35. 2 [(7/4)? + 30/4 — 2]/2-1. 41, 2e* (We —1I)+C 

37. J3 /8 — 7/24 43. sin x In|sin x] — sinx + C 

39. e—2 45, xtan7'x -In(1 + x*2)/2+C 

41. —(e?" — e~?7)/4 47. -1 

43 RQ Aye Pe 49. 7/25 

2[27/2 — (27/3 + 1)"/7}) 4.025 51. sin(1) — sin(1/2) 

45. (1 — 4)/8yZ — 1/2 53. ie +1 fone —2/8 

55. (4/2 — 2)/3 + (2/2 —2)a 
15 _ (P82 Ha = 

47, f \2— x? dx i 2 — x? dx 57. 3,/3/5 

59, 399/4 


- fe — x? dx is —1/8 the area of a circle of vt 
1 


radius /2 corrected by the area of a triangle (draw 
a graph). 

49. (—27 cos 27a)/a + (sin27a)/a*. (This tends to 
zero as a tends to oo. Neighboring oscillations 
tend to cancel one another.) 

51. (b) (5e37/! — 3) /34 

53. (a) Use integration by parts, writing cos’x = 
cos"~!x x cos. x. 

55. 20” 

57. (a) Q = [EC(a?/w + w)e~sin(ct) dt 
(b) O(1) = EC {1 — e™ [cos(wr) + a sin(wt)/w]} 


Y= F(X), x = gly) 


Ry + Ry = bf(b) -afla) 


» (2-2 )/2 


¥ 


61. (a) ap = 2, all others are zero. 
(b) a9 = 27, b, = —2/n if nO, all others are 
zero. 
(c) ag = 8277/3, a, =4/n?* if n #0, 
by = 0, b, = —4a/n if n 40. 
(d) ag = b, = b; = 1, all others are zero. 
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75. sin7'x —J1— x7 +C 

77. (a) (Inxy?/2+C€ 
(b) (2/9— 3 /3 + 1) 

19. (x"* "nxt t!— x"*)/(nt 1P + C 

81. (a) (100/26)(sin 54/5 + cos 5t + e~?*') 
(b) Substitute ¢ = 1.01 in part (a). 

83. (a) m2 +n? + mn+2m+2n+1=0. (b) The dis- 
criminant is negative. (c) Yes; for example x~'/? 


and x(~325)/4, 


67. 2/(n + 1) : 
69. 18.225 85. xe [b sin(bx) + a cos(bx)]/(a* + b?) + 


71. (a) 90008.46 liters e® [(b? — a”)cos(bx) — 2ab sin(bx)]/(a? + b*Y + C 
(b) 3000.28 liters /minute 
73. 4[sin(ax /2)sin(ax)/m + cos(wx /2)cos(rx)/27] 


+C 


Chapter 8 Answers 


8.1 Oscillations 


1. cos(3?) = cos| 3(1 + 22 )] 


3. cos(6t) + sin(32) 
a 20 : Qa 
= COS 6(: + =) + sin|3( + 3 )] 
5. cos 3t — 2sin3t/3 


13. —cos2t 


7, — 23 sin(2y3 0 
9, 22/3, 3, 1/3 


+ 
je 22/3 >| 


tan7! eo) 


Phase shift =-2 = 
w 5 


17. cos2¢ + (3/2)sin 22 
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19. 2cos4x 17. e* 


19, eb t+ i 


21. (a) 162? 
(b) 


a= Amplitude = 1 


-2 


1 


log ciel as me 
tan“! (7-) 5 * gq, tan'( 


ae - 21. Increasing 23. Decreasing 
23. The frequency decreases by a factor of 3. = oan ae ae ets 
25. (a) 27(d?x /dt*) = —3x + 2x° 33. 49 minutes 35. 43 minutes 
(b) 27(d?x / dt?) = —3x 37. 18.5 years 
(c) 67 39. The annual percentage rate is 100(e7/'° — 1) 
xq + x1 Vko/ ky m 18.53%. 
27. (a) Xo = ee 41. (a) 300 e~°* 
1+ yk/k, (b) 2000; 2000 books will eventually be sold. 
(b) f’(xo) > 0 (c) 


29. There is no restriction on b. 
31. Multiply (9) by wsinwt and (10) by coswt and 
add. 
33. (a) V(x) > 0, so the second derivative test ap- 
plies. 

(b) Compute dE/dt using the sum and chain 

rules. 

(c) Since E is constant, if it is initially small, the 
sum of 5m( =) and V(x) must remain 43. K is the distance the water must rise to fill the 
small, so both dx /dt and x — x remain small. tank. — _ 

45. (a) Verify by differentiation. 
(b) a(t) = t(e7 “4 + 1 — 7!) 
47, (2m/5)\n2 


8.3 The Hyperbolic Functions 


1. Divide (3) by cosh. 
3. Proceed as in Example 2. 


8.2 Growth and Decay 


1. dT/dt = —0.11(T — 20) 
3. dQ/dt = —(0.00028)Q 


d x -x ae = 
5, 2e~3! 7, 3 5. £ (cosh x) = 5 aC +e )= x le —e*) 
9, 228-8 11. 226-25 = sinh x. 
13. 7.86 minutes 15. 2,476 years 7. Use the reciprocal rule and Exercise 5. 
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. (3x? + 2x)cosh(x? + x? +2) 

. cosh x sinh 5x + 5 cosh 5x sinh x 

. —8sin 8x cosh(cos 8x) 

. 4sinh x cosh x 

» —3csch?3x 

. (2 sech?2.x)exp(tanh 2.x) 

. [sinh x(1 + tanh x) — sech x]/(1 + tanh x)? 
. (sinh x)(f[ax/(1 + tanh?x)]) + 


cosh x /(1 + tanh?x) 


. (sinh 31) /3 

. 2coshy3 t 

. cosh 3t + (sinh 32)/3 
. 2cosh 6¢ 


53. 


. (sinh 3x)/3 + C 

. In|sinh x| + C 

. (sinh2x)/4— x/2+C 

. e*/4—x/2+C 

. cosh?x /3 + C 

. Ly — cosh(x + y)]/[cosh(x + y) — x] 

. —3ysech*3xy/(cosh y + 3x sech?3xy) 
. (a) % = 1 


(b) d?x / dt? = 2(x — 1) 
Use the definitions of sinhx and coshx. (Don’t 
expand the nth power!) 


8.4 The Inverse Hyperbolic 


1. 
3. 


Functions 


2x/ x4 +-4x? +3 
(3 — sin »/ y(3x + cosx) + 1 


5. tanh~!(x? — 1) + 2/(2 — x?) 


di 


9. 


[+ 1/yx? — 1 \(sinh7'x + x) - 
(x + cosh~!x)(1 + 1/yx? + 1))/(sinh-'x + x)? 
fexp(1 + sinh !x)]/yx* + 1 


11. 


13. 
15. 
17. 


19. 


21. 


23. 


poh peak 


15. 


17. 


21. 


Wm OU Wm 


Chapter 8 Answers A.47 
—3sin3x/ycos*3x + 1 
0.55 
1.87 


Let y = cosh” 'x, so x = $(e” + e~”). Multiply by 
2e”, solve the resulting quadratic equation for e” 
and take logs. 

Let y =sech™'x so x =2/(e” + e~”). Invert and 
proceed as in Exercise 17. 


4 tanh-'x = J ole : 
dx 4 tanh y  sech’'y 1 tanh’y 
dy 
foal 
1—x? 
d =i 1 i 
nee ii 5 seek y ~ —sech y tanh y 


-1 


= =I = 
x1 — sech*y xyl—x 


. Differentiate the right hand side. 
. Differentiate the right hand side. 
. (1/4) In| + 2x)/C1 — 2x) + C 

. (1/2)In(2x + y4x7+1)+C 

. In(sin x + ysin2x + 1 y+C 

. (1/2)In|(1 + e*)/(1 — e*)| + C 

. No 


8.5 Separable Differential 


Equations 


. y=sinx +1 
. yp =exp(x?—2x + 1)-1 


= —2x 


. e(y — 1) = (1/2)In(x? + 1) 
~y=2xtl 
. y=exp(—sinx)+ 1 


(a) Q = EC(1 — exp(—#/RC)) 

(b) t = RC In(100) 

Verify that the equations hold with dx /dt = 0 and 
dy / dt = 0. 

. P= PoA exp(Pokt)/[1 + A exp(Poks)] 


As To increases, cosh A ) —> 1, so yA, which 


To 
represents a straight cable. 
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23. (a) y’ = —y/x 35. 
(b) y= x/y3 =H? +. 


4 yrex2tC 


» 
i | 
ee 

J 

1 

1 
/ 


25. (a) 37. 
39, 


(b) y' = 3x? 
(c) y= —1/3ex?; y =1/3cex+C 
27. (a) 


11. 


15. 

17. 

19. 

21. 

(b) y = kx? 23. 
29. y(1) = 2.2469 
31. y(1) = 0.4683 
33. lim y(x) =3 

25. 


13. 


Jinve=! 


61 
fray = — f0/g@oax 


8.6 Linear First-Order Equations 


1. y=24+(—3in{l — x| + C) —- x) 

3. y=1+ Cexp(x*/4) 

5. y = —2 + 2exp(sin x) 

7. y=(e*—e)/x 

9. The equation is pe + RI = E,coswt + E, and 


at 
has solution 


Eo 1 (; : ) 
f= — —— — | = sinat — wcosot 
L (R/LY +0? \L 
-1R/L E 
+ Ce~1R/ ra 
I= EoC — EC exp(—t/ RC); 
In E,Cast> +0. 
Set y =.9 X 2.51 x 10° and verify the value of f. 
6.28 x 105 — (8.28 x 10°)exp(— 2.67 x 10771) 
— (2.01 x 105)exp(— 1.07 x 107%) 


15 seconds; 951 meters. 
Use separation of variables to get 


v = ymg/y tanh(yyg/m t) 


FM, 
2 — —8- (M3 + MP) 


M? = 2M? 
y= —2(x + 1) + Ce* 


If y, and y2 are solutions, prove, using methods of 
Section 8.2, uniqueness for y’ = P(x)y and apply 
it to y = y; — ya. (This is one of several possible 
procedures.) 
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27. (a) w’ =(1—n)[Q + Pw] 


(b) y= 1/(xfe— x7) 


Fo _ g(My — rt) 


fn = y/r-1 
29. (a) v —- Fa oF +C(M) — rt) 
M, 
where C= mg" geet ee ) and 
y-2r yr-r 


where the air resistance force is yv. 
Fo 8M engi, 


(b) At burnout, v = 7=F y= 


Review Exercises for Chapter 8 


1. y=e* 5, y =(4e* — 1)/3 
3. y=(1/¥3)sin3t 7. yp = 4/(4- 24) 
9. f(xy= e** 


11. f(t) = cosh 2¢ + sinh 24/2 

13. x(t) = cost — sint 

15. x(t) = (sinh 32)/3 

17. y= —In(1/e+1-e*) 

19. x(t) =e" 2. y=-t 


23. g(t) = cos(V7/3 t — (2/¥7/3 )sin(y7/3 1); ampli- 
tude is (19/7 ; phase is — ¥3/7 tan~'(2y3/7) 


27. 


Chapter 8 Answers AA49 


29, lim,_,..x(t) = 3 


31. x =e! 

33. y=x?/2—x—-2e-* +2 

35. y(x) = sinh 5x/sinh 5 

37. 6x cosh(3x?) 

39, 2x/y(x2 +1) -1 

41. cosh3x/yx? +1 +3 sinh3x sinh~ ‘x 

43. (-3/y9x" — 1 )exp(1 — cosh™ (3x). 

45. tan” '(sinhx) + C 

47. (1/3)tanh~'(x/3) + C if |x| <3 
(1/3)coth~ '(x/3) + C if |x| > 3 

49. x coshx — sinhx + C 

51. x(t) = cos,/2.1/5 t 

53. (a) k = 640 
(b) —6400 newtons 

55. (a) y’ + (w’ — B)y =0 

(c) x(t) = e~‘(cos(y3 1) + (1/73 siny3 2) 


57. 66.4 years 
59. 54,150 years 
61. 27 minutes 
63. (a) 73 years 
(b) S(t) = ke~“ where k = S(0) 
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69. 15.2 minutes, no. [The “no” could be “yes” if you 
allow a faster addition of fresh water after drain- 
ing.] 

71, 1 =2(3 sin at — a cosat)/(9 + 2”) 

+ [1+ 27/(9 + 2)Je7* 

73. y= —4/3+ Ce* 


75. 1 
77. y = e~ is the exact solution; y(1) = e = 2.71828. 
79. y= —1/(x — 1) is the exact solution, it is not 
defined at x = 1. 
81. y = Ce“ — (b/a); the answers are all the same. 
83. (a) Verify using the chain rule 
(b) Integrate the relation in (a) 
(c) Solve for T = ¢; the period is twice the time to 
go from 6 = 0 to = @%. 
85. (a) y = cosh(x + a) or y= 1. 
(b) Area under curve equals arc length. 


(b) kx, k = e& 


Chapter 9 Answers 
9.1 Volumes by the Slice Method 


1. 3a 

3. Ah/3 

5, 2125/54 

7. 43 /3 

9. x, =(1— 31/4 )h, x) = (1 - V1/2)a, 


x3 = (1 — 93/4 )h 
11. 0.022 m3 
13. 1487.5 cm? 
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19. 717/105 5. 7(17+ 4/2 — 6/3)/3 


21. 4ar° 
y 
(a,0) x 
23. 139 
VA 
gL 
9, 9m (See the Figure for Exercise 23, in the left-hand 
6+ column.) 
VW. 9a 
44. , dh 
ge 
2+ 
“a 
a ee a gel 
25. 13a (See Exercise 11, Section 9.2 for the figure.) 
27. 5 cm? 2+ 
29. V=a(R+ rR —-r)?/4 
31. For the two solids, A ,(x) = A(x). Now use the t =f saad 
slice method. PL yee wes 


13. 47/5 (You get a cylinder when this volume is 


9.2 Volumes by Shell Method added to that of Example 5, Section 9.1.) 


y 


15, (3 7/2 
17. 240? 
19. (a) V=4arh + oh} /3 
(b) 4ar?, it is the surface area of a sphere. 
21. (a) 22a*b 
(b) 2%b(2ah + h?) 
(c) 4°ab ; 
23. a /4 — a +20 
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9.3 Average Values and the 
Mean Value Theorem for 


integrals 
1.1/4 3. In/5/2 
5. 2 7.1/4 
9. 7/2-1 11, -2/30 
13. 9+ 73 15. 1/2 
17, 55° F 


19, (a) x*/3+3x/2+2 
(b) The function approaches 2, which is the value 
of f(x) at x = 0. 
21. Use the fundamental theorem of calculus and the 
definition of average value. 
23. The average of [ f(x) + k] is 


k + [the averge of f(x)]. 
vA 
fx) tk 
_ fark 
f(x) 
f(x) 
— 
a b x 


25. f(b) — fla)= f’f'(x)dx = f'(e)-(b- a), for 
some c such thata<c<b. 

27. exo| [in flx)ax/(b— a)| 

29, Write F(x) — F(x9) = f *f(s)ds. If [f(s)| < M on 


[2,5] (extreme value theorem), | F(x) — F(xpo)| 
< M|x — Xgl, so given e > 0, let d=e«/M. 


9.4 Center of Mass 
mx, + (m+ ms) me 
lx= : 
m,+ (m,+ m3) 


MX, + MX. + 3X3 


m,+m,+ m; 
. Let M, = m, + m. + m; and M, = m4. 


y= 4/3 

9/23, § = 21/23 

13. (a) X= 1/2, 7 =\3 /6 
(b) ¥ = 3/8, p =\3 /8 

15. m,x, + (mz + m3 + m,) 


POs 


MX. + IN3ZX3 + NgX4 


My + M,+ My, 
m, + (mz + m3 + m4) 


MX, Be My2X2 + N3X3 + M4X4 


m+ m+ m+ my, 
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X = 3(1n3)/2, y = 26/27 
19. ¥ = 4/37), y =4/(B7) 
21. = 4/3, y = 2/3 m|X, + MN ,X2 ae 3X3 
23. Since x; < b, X = 
m, + My + M3 
mb + m b+ m3b _ b 
mM, + M,+ mM; ~ 
Similarly a < x. The center of mass does not lie 
outside the group of masses. 
25. Differentiate ¥ to get the velocity of the center of 
mass and use the definitions of P and M. 
27. ¥ = ~4/21, p=0 


29. = (,/2n/4 — N/G/2 - 0,9 = 14/2 — DI 
31. X= (x, + x2 + x3)/3, = (1 + V2 + Y3)/3 
Supplement to 9.5: 
Integrating Sunshine 


1, The arctic circle receives 1.25 times as much en- 
ergy as the equator. 


364 
3. (a) F= > At cos! — sin?D + 
T=0 


sin/sin D cos~'(—tan/ tan D )} 


(b) Expressing sin D in terms of T, the sum in (a) 
yields 


a si ycos’l ~ sin’a cos*(29T /365) 
0 


+ sin /sin « cos(27T /365) 


,| 7 tan/sin a cos(27T/365) 


x cos” dT. 


V1 = sin’a cos*(2T/365) 


This is an “elliptic integral” which you cannot 
evaluate. 
5. zsin/sin D 
7. 0.294. it is consistent with the graph (T= 16.5; 
about July 7). 
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9.5 Energy, Power, and Work 


1. 1,890,000 joules 

3. 360 + 96/7 watt-hours 
5, 3/2 

9. 98 watts 


7. 0.232 
11. (a) 182? joules 
(b) 360 watts 
15. (a) 45,000 joules 
(b) 69.3 meters/second 
19, 125,685,000 joules 
23. 1.48 x 108 joules 


13. 1.5 joules 


17. 41,895,000 joules 
21. 0.15 joules 


Review Exercises for Chapter 9 


1, (a) 27/2 3. (a) 32/2 
(b) 2x? (b) 2x(21n2 — 1) 
5. 64/2 7/81 7. 72n/5 
9, 5/4 11. 1 
13. 6 
. Apply the mean value theorem for integrals. 


. 1/3, 4/45, 2y5 /15 
. 1, (e? — 5)/4, ye? -5 /2 
. 3/2, 1/4, 1/2 
b 2 

@) 2 fool fC? ax 

(b) (147/45) grams 
. ¥ = 5/3, 7 = 40/9 
. ¥=1/42In2— 1), p = 2dn2 — 1)?/(2In2 — 1) 
. ¥ = 27/35, 7 = — 12/245 
. (a) 7500 — 2100e ~¢ joules 

(b)#(125 — 35e~°) watts 


Chapter 10 Answers 


10.1 Trigonometric Integrals 
1. (cos®x)/6 — (cos*x)/4 + C 
3. 30/4 
5. (sin2x)/4—x/2+C 
7. 1/4— 1/16 

9, (sin2x)/4 — (sin6x)/12 + C 

11. 0 

. —1/cos3x) + 1/(5cos*x) + C 

. The answers are both tan~'x + C 


x? — 4 —2cos~1(2/x) + C 

. (1/2)(sin~ "w+ ul — uw?) + C 
4457 +C 

» (—1/3)¥4 — x7 (x? + 8) + C 

. (1/2)sinh~'(8x + 1)/V15) + C 


(+88 
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33. 120/ joules 
35. pga ih “x1 f(a) — f(x)1f'(x) dx; the region is that 
0 


under the graph y = f(x), 0< x <a, revolved 
about the y-axis. 
37. (a) The force on a slab of height f(x) and width 


dx is dx [J ogy dy = 5 esl foP dx. Now in- 
0 
tegrate. 
(b) If the graph of f is revolved about the x axis, 


the total force is pg/2m times the volume of 
the solid. 


() pg x 106 = 6.53 x 10° Newtons. 


0 [85-28] 


n n 2 
39. (a) | 5s Pte ma D ka - 0] (4- :-0} 


j=l i= 


(c) Show that if the standard deviation is 0, k; — p. 
= 0, which implies k; = p. 
n n 2 
d & a; — 1 a \v ‘ 
ve i >| fi 2 
(e) All numbers in the list are equal. 

41. Let g(x) = f(ax) — c. Adjust @ so g has zero inte- 
gral. Apply the mean value theorem for integrals 
to g. (There may be other solutions as well.) 

43. The average value of the logarithmic derivative is 


Inf f(6)/f(a)l/(6 — a). 


29. 
31. 


1,0, 1/2, 0, 3/8, 0, 5/16. 

¥ = (5 —y2)/In(y5 + 2)/(/2 + 1))-1 

J = (tan7!2 — 7/4)/(2In(/5_ + 2)/(/2 + 1)) 

125 

v3, 92 /4 

(a) Differentiate [S(7)P and integrate the new ex- 
pression. 

(b) [3(—tcost + sins + £/8 — (1/32)sin 42)]'/7 

(c) Zeros at t = nz, n a positive integer. Maxima 
occur when n is odd. 


33. 


35. 
37. 


10.2 Partial Fractions 


1. (1/125){4 In[(x? + 1)/(x? — 4x +4) + 
(37/2)tan~ ‘x + (15x — 20)/2(1 + x7) — 
5/(x-—2} +C 

. 5/4- 30/8 

5. (1/5){In(x — 2)? + (3/2)In(x? + 2x + 2) - 

tan "(x +1} +C 


wW 
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25. 


27. 
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. 24+ (1/3)ln3 + (2/73 (tan (5/3) - 


tan™1(3,/3)) 


. (1/8)In((x? — 1)/(x? + 3)) + C 

. (1/2)in(5 /2) 

. 2x —2tan~'yx +C 

. 207 + 147 + 

. —2/( + tan(x/2))+ C 

. 7/16 — (1/4)In|(1 + tan(7/8))(1 + 2 tan(a/8) — 


tan?(a /8))| = —0.017 


. 7 1n(225/176) 
. 31 + x)*/3/4 + (3/474 in| V4 C1 + x)? + 


(2+ 2x)! + 1] — (1/2 9/432 )tan™ '[(2(4 + 4x)!73 
+ 3/2 / 9/108] + C 


1 | x— 80) _ ita 

(a) a =kt+ s5in5 
BOC eo) 

(b) x= 4 — @— 20k 

(c) 26.2 kg 


(a) Using the substitution, we get 
(q/m) f urta- Leroi dy, 

(b) If r- m+ 1 = mk, the integral in (a) becomes 
(q/m) fur t4- "(ut — by! du 


which is an integral of a rational function of u. 


10.3 Arc Length and 


Surface Area 


. 92/9 
. 14/3 


b = 
ls if V1 + nx?" 2 dx 
a 
1 ; : 
-f 1 + cos’x — 2x sinx cosx + x’sin’x dx 
0 


. +72 +710 

. +2 +717 

. (2 /6)(13°/? — 53/) 

. 26540 /9 

. 2a(¥2 + In(l +y2)) 

. a[(34/? + 1/9)°/? — (10/9)7/7] 
. 22a 


. m(6y2 + 475) 
(1/2744 + 9471 + bY)??? = (4 + 90°), the 


answer is independent of c. 


ea Vi + 36x? dx ~ 19 
=I 


. (a) li 5 + sectx + 4sec*x dx 


(b) 2a f*/*tan x + 2x)V5 + sec*x + 4 sec?x dx 


31. 


33. 


35. 
37. 


39. 


41. 


(a) fyi + (1—1/x2) dx 
I 
(b) 2a f*(1/x + x)yJ1 + (1 — 1/x2) dx 
1 


Dividing the curve into | mm segments and re- 
volving these, we get about 16 cm’. 


Use |sin/3 x] < 1 to get L <fl 43 dx =4n. 
0 


Estimate each integral numerically. 


2m [U/C 2 yy + 4x2/(1 + x2) Jax; the 


integrand is <5 /(1 + x?). 


(a) r(a + b)V1 + m2 (b — a) 
(b) Use part (a). 


10.4 Parametric Curves 


1. 


3. 


y= (1/4)(x + 9) 


l=(x-1P+y? 


5.x=ty=+./1-27 or x = cost/,/2, y = sint 


x=ty=1/4t. 


9. 
11. 
13. 
15. 
17. 


x=tymP+, 

x =t, y = cos(2f). 
y = (1/3)(x + 3/2) 
yHl/2 

(13, —7) 


Copyright 1985 Springer-Verlag. Allsrights reserved. 


Chapter 10 Answers A.55 


19. y=cosyx (x > 0), horizontal tangents at t = nz, 37. (a) We estimated about 338 miles. 
n a nonzero integer. The slope is —1/2 at t=0 (b) We estimated about 688 miles. 
although the curve ends. (c) It would probably be longer. 


(d) The measurement would depend on the defini- 
tion and scale of the map used. 
(e) From the World Almanac and Book of Facts 
(1974), Newspaper Enterprise Assoc., New 
In York, 1973, p. 744, we have coastline: 228 
—oo +> miles, shoreline: 3,478 miles. 


Bn? On? 
10.5 Length and Area in 
Polar Coordinates 


+— 


39? 


4m? Sa? 6? 


21. y?=(1 — x)/2, vertical tangents at t= nm, n an 1. 24 
integer 3, (4/3)(13?/? — 8) 


5. 90/4 


23. (133/2 — 8)/27 
25. (1/2)[V5 + (1/2)in(2 + ¥5 J] 
27. (a) Calculate the speed directly to show it equals 
lal. 
(b) Calculate directly to get |a|(¢; — to) 
29, (a) y= —x/24+a7/2-1 


7. 993/16 


9. 3307/2 


(c) f 75 — 3cos’@ — 2cos6 dO 


31. 5 
33. (a) x = k(coswt — wf sin wt); 
yp = k(sin wt + wt cos wt). 
(b) ky + w?? 
(c) 2mkw Wi. 2ar 
35. (a) x= tt (1+ 42%) 1/77, 
y=Ps2nlt4ry'? 


(b) x = (1/2) y1/(x? — y)—1 +yx?-y. 
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13, 5= fre Nseo%(@ /2)/4 + tan*(0/2) 40 


A=2—2/2 


y 


15. s= ii 4 Isec’0 tan’@ + sec’@ + 4sec 6 + 4 dO 
0 


As 1/2+ a /2+In(3 + 272) 25. 2 (e227 2") 


27. (a) Use x = acost, y= bsint, where T = 27. 
(b) Substitute into the given formula. 


Review Exercises for Chapter 10 
1. sin’x + C 
3. (cos2x)/4 — (cos 8x)/16+ C 
5, (1 — x2)3/2 1 — x? +C€ 
7. 4(x/4—tan7'(x/4)) + C 
9. (27 /Tytan~"[(2x + 1)/y7] + C 


17. s= 11. In|(x + 1)/x|-1/x+C 
2 2 
[ve + cos8 — Osin8 + 6(1 + 2c0s8 + cos.) dO se viene ee ee SG 
A = (1/2)[03/16 + 27/2 — 4 — 7/8] 17. —2yx cos/x +2sinyx +C 
3 

19. 5= f 7/215 + 4sin20)/(1 + 2sin20) dO 4 ae eae er (ax/2) + C 
A=a/2 23. (tan-'xy/2+C 

21. A = (1/4)(57/6 — 3) 25. (1/349 )ln|x — 3/9 | — Inyx2 + x + 343 
L=(2+y3)x/6 +S tan-"(2x/A5 + 1/3) + €. 


27. 2xe* —e® +C 

29. x~In(e* +1) 4+C 

31. (—1/4)[(2x* — 1)/(x? - 1°] + C 
33. —(1/10)cos 5x — (1/2)cosx + C 


35. Inyx? +14+C 


37. 2e* +C 

39. 4in2 

41. 4in@? + 3)4+C 

43, x4inx/4— x4/16+C 

45. 1{(In6 + 5)*— (In3 + 5)"]~ 186.12 
47, (1/4)sinh 2 — 1/2 


0 
51. (7333/2 — 43/2) /243 
53. 59/24 
55. 1(5°/2 — 1)/6 
57. = 31103 
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59. x =(y +1) 89. (a) b—at+(b"t!—a"*')/(n +1) if nx” —1. If 
7 n= —I, we have b — a + In(b/a). 
t (b)n=0: L=b—a; n=1: L= 2 (b—a); 
n= 2: see Example 3 of Section 10.3; 
for n = (2k + 3)/Q2k + 2), k = 0, 1, 2, 3,... 


x=b 
cs n) 3/2 k k (-I*7 
=f L= 1+ 2,.2n—2 2,.2n—2 
{2 = (1 + n?x?"-?) 2) Was (1 + n2x2"-2y/ 
= tI x=a 
2 n=3:L=3[(4+ 9by/? — (44 9a)>/?]. 
(c) Around the x-axis, we have 
2b"! _ a™*l) pantl _ g2ntl 
61. y=2x/3+1 au at =| + ani 
if n# —1 or —1/2. For n= —1 we have 
a[b—a+2In(b/a)- (a7! — b~')]. 
For n = —1/2 we have 
n[b —a+4yb —4/a + In(b/a)}. 
Around the y-axis we have 
p —_ 4 2" = a"*) 
n+2 
63. x =0,y > 0 if n* —2. For n= —2, we have a[b? — a? + 
, 21n(b/a)). 
(d) A, = 2aL (from 89(b)) + A, (from 88(d)) 
A, = A, (from 88(d)) 
Some answers from 88(d) needed here are: 
88(d). 
n=0; A, =2a(b— a) 
x 
n=1;A, = 2 0(b* — a’) 
n=2;A,= [a + 8x?)2xy1 + 4x7 — In(2x + YI + 4x? yy 
65. y =3x/4+5/4 na3A,= B(49x7[ 
67. (1/8)(¥257 - 16 + In|¥257 + 16}) See 
69. L =(1/3)[(22/4 + 4/7 — 8] n= (2k + 3)/(2k + 1); k =0,1,2,3,... 
A = 7° /320 (-1k4 
= 27 (1+n)/(\-n) 2..2n—2y3/2 (“) be n2x2n-2y) 
71. L= ["y(5/4) + cos20 + 3sin?26 dé a om Ces PD j) +3 eee) 
0 
A=3/8 n=0; A, = 7(b? — a”) 
73. L = 5y2 Bo is 
A = 3150/256 + 9/4 n= 1; A, = 2 0(b* — a’) 


75. b= 1, all others are zero. 


T 2 3/2 2 3/2 
=2;A,= 5 4b -( 
77. a; = 1, all others are zero. nay 6 [a wah) Gene) ] 


79. a4 = 3, all others are zero. n=(k +2)/(k +1); k=0,1,2,3,...5 
81. ap = 1, ag = — 1/2, all others are zero. de 5/5 
83. (a) (1/ka)In[No( kiN (2) — ka)/N((K No — ka)] Ay a) 

(b) N(t) = k, No/[kiNo(l — e%") + ke] 

(c) The limit exists if k, > 0 and it equals k,/k,. S k\ (- De bt nxn? 2 
85. Use (cos) dé = (sing,,)(cos 8) dB and substitute. x >| | ya w+3 “( oo Yla 
87. a~'/2in|2ax + b + 2Va fax? + bx +c|+C, 

a>0 91. (a) 27 A, By sin Oyfr? + (r’)? dO 
_ a)-1/2sin I 20x — b)/ vb? = doe 
: < 0 a am 0 a ie (b) an fl" cos 26 sin 61 + 3 sin’26 dO 
—n/4 
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93. (a) 


(b) Each curve will consist of n loops for n odd or 
even. 


(c) 


m=2,n=2 


(d) 


m=3,n=4 


95. The last formula is the average of the first two. 
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Chapter 11 Answers 


11.1 Limits of Functions 51. 4/5 53. n+] 
55. 16/17 
1. Choose 6 less than 1 and é/(1 + 2ja]). 57. +00 
3. Write x? + 2x? — 45 = 60; = 6 
I — 3) + 3P + 2[x — 3] — 45 and expand. 61. y=0 is a horizontal asymptote; x = —1, x = 1 
5. e 7.5 are vertical asymptotes. 
a4 ‘ 11. 6 63. y = +1 are horizontal asymptotes. 

13. A = 1/Ne 15. A = —Ine/3 65. If f(x)=ayx" +--+ and g(x)=b,x"t + °°, 
17. —2 19. 2/3 show that a,/b, = /. If /= +00, then 
21. 3/5 23. 1/2 lim, — 00 f(x) can be +lim,_,.. f(x). 
25. 0. Consider (x? +a” —x as the difference be- 67. (a) f(x) = —1 for x <0, f(x) = 1 for x > 0, f°O) 

tween the hypotenuse and a leg of a right triangle. is not defined. 

As x gets large, the difference becomes small. f'@) 
27. y= —1isa horizontal asymptote. 

y 
t t St 
-4 2 2 4 x 
SSS SSS = oe ae a) (b) As x >0-—, the limit is — 1, while as x>0+, 
=I we get 1. 
(c) No. 

29. +00 31. +0 69. (a) 
33. +o 35. — 0 y 
37. -1 39. —1 


41. Vertical asymptotes at x = 2, 3. Horizontal 
asymptote at y = 0. 


¥ 


(ii) a good 


43. Vertical asymptotes at x = +1, horizontal 
asymptote at y = 0. 


| 

| 

| ; 

| (i) a poor 6 (ii) a good 6 
| 

| 


71. No, which means that the population in the distant 
future will approach an equilibrium value No. 


45. (a) Given e, the A for g is the same as for f (as 73. Use the laws of limits 
long as | g(x)| < | f(x)| for x > A). 75. Write af(x) + bg(x) - aL — bM = 
(b) 0 a[ f(x) — L]+ bl g(x) — M] 
47. 7/9 49, 3/2 
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77. Repeat the argument given, using |x — x9| < 6 in 
place of x5 <x < x9 + 6. 

79, Given B >0, let e=1/B. Choose 6 so that 
|L/f(x)| < e when |x — x9] <6; then | f(x)| > B 
for |x — xo| < 6. 

81. If x > A, y < 6 where 6 =1/A, y=1/x. 


11.2 L’Hépital’s Rule 


1. 108 3. 2 

5. —9/10 7. -4/3 
9. 11. 0 

13. 0 15. 0 

17. 1 19. 0 
21. 0 23. 0 

25. 0 

27. does not exist (or is + 00) 

29. 0 31, 1/24 
33. 0 35. 1/120 
37. 0 


39. The slope of the chord joining (g(a), f(a)) to 
(g(5), f(b)) equals the slope of the tangent line at 
some intermediate point. 


41. 


43. (a) 1/2 
(b) 1 
(c) yes 


11.3 Improper Integrals 


1. 3 3. e77/5 

5, (In3)/2 7.0/2 

9. Use 1/x? 11. Use e~* 
13. Use 1/,/3x on[1, 00) 15. Use 1/x 
17, 3°/10 19. 2 

21. Diverges 23. Converges 
25. Converges 27, Converges 
29, Converges 31. Diverges 
33. Converges 35. Converges 
37. Diverges 39. Diverges 
41.k>lork=0 43. 2.209 
45, 6/3 hours 47, we~*/2 
49, In(2/3) 


51. Follow the method of Example 11. 
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53. (a) Change variables 
(b) Use the comparison test. (Compare with e 
for x < —1 and e~*/? for x > 1.) 

55. (a) 7 
(b) (p— Dq- 1) <0. 

57. f(x) =f) + f “F'(s) ds; the integral converges. 


xf/2 


11.4 Limits of Sequences and 
Newton’s Method 


1. n must be at least 6. 

3. lim, ..o(@,) = 2 

5. 0, —1,4—2)2,9-— 273, 12 

1. 1/7,1/14, 1/21, 1/28, 1/35, 1/42 

9. The sequence is 1/2 for all n. 

11. N >3/e 13. n> 3/2e 
15. 3 17. -—3 

19. 4 21. 0 
23. 0 25. The limit is 1. 
27. The limit is 1. 29. 0 
31. 0 33. 0 

35. (a) x = 0.523148 is a root. 

(b) x = —0.2475, 7.7243 

37. x = 1.118340 is a root. 

39. One root is x = 4.493409, 

41, 


a=5 
1.4320 


4.6696 
78284 


a=3 
1.3242 


4.6407 
7.8113 


a=2 
Ay 1.1656 


is 4.6042 
a3 7.1899 


43. 1/e 0.36788 

45. a, = 2?" 

47, Use the definition of limit and let e be a. 

49. 1,1/2,1/4,1/8,1/16,...,1/(2"),... 
limit is 0. 

51. The limit does not exist. 

53. 3/4 

55. (a) For any A > 0 there is an N such that a, > A 
if n > N, (b) let N = 16A. 

57. (a) Assume tim. b, < L and look at 


; the 


lim 5, — lim a,. 
noo n>o 
(b) Write 6, — L =(b, — a,) + (a, — L) < 
(Cn = a,) + (4, “+ L). 
59. (a) Below about a = 3.0, iterates converge to a 
single point; at a3.1, they oscillate be- 
tween two points; as a increases towards 4, 
the behavior gets more complicated. 
(b), (c) See the references on p. 548. 


11.5 Numerical Integration 


1. 2.68; actual value is 8/3 3. ~ 0.13488 
5. = 0.3246 7. 1.464 


. All rights reserved. 


9, = 2.1824 

11. Evaluation gives a (x3 — x})/3 + b(x3 — x))/2 + 
c(x2 — X2). Since f(x) = 0, Simpson’s rule gives 
the exact answer. The error for the trapezoidal rule 
depends on f”(x) and is nonzero. 

13. 180, 9 

15. 158 seconds 

17. The first 2 digits are correct. 


Review Exercises for Chapter 11 


1. Choose 6 to be min(1, ¢/4). 
3. Choose 6 to be min(I,¢/5); min(1,¢/3) is also 


correct. 
5. tan(—1) 7.1 
9. 0 11. © 
13. 0 15. 0 


17. y= +2/2 are horizontal asymptotes. 


19. y=0 is a horizontal asymptote. 
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21. 1/4 23. 0 
25. 0 27. 5 
29. —1/6 31. sec?(3) 
33. 1 35. 0 
37. 0 39. 1 
41. 7 43. 0 
45. Converges to 1 47. Diverges 
49. Converges to 2 51. Converges to 5/3 
53. Converges to —1/4 55. 27/3\3 
57. 7/4 59, 32,768 
61. e* 63. 0 
65. 1 67. tan3 
69. Does not exist 71, —2/5 
73. 1 0 
77. — 1.35530 (the only real root) 
79. 1.14619 
81. 2.31992 83. 50.154 
85. Both 87. 1/\x 
89. (b) 

Him (L (xo + 2h) ~ 3f(0 + A) + 3f(%0) — fx0 — 1)I/#°) 
91. 1 


93. S, is the Riemann sum for f(x) = x + x’. 
95. The exact amount is 


P(e’ + e364r/365 4. gases 7/365) 


97. (a) 


(c) Choose 6 = ¢/2m, (or h, whichever is smallest). 
101. (a) Use the definition of N 

(b) Use the quotient rule 

(c) |N(x) — | < (Mq/p’)|x — = 


(d) 5 
Chapter 12 Answers 
12ch she came: an 23.7 25, Diverges 
Infinite Series 27. Diverges oe 
1. 1/2,5/6, 13/12, 77/60 31. Reduce to the sum of a convergent and a diver- 
. 2/3, 30/27, 2 8 gent series. 
: a por cwan ie 33. Let a, = 1 and 5, = —1. 
9. $40,000 11. 1/12 35. (a) a; tant: +4,=(b,—- 5) + 
13. 16/27 15, 81/2 (b3 — bz) + +++ + (bn — bn) = Ona — 1 
17. 3/2 19. 64/9 (see Section 4.1). 


21. O11 diverges and >)1/2' converges 
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(b) 1 
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37. 


12. 


Chapter 12 Answers 
12/27 r+ 12/13 
(b) Yhnti= ete and Silon+2= — 


The sum is 1. 


2 The Comparison Test and 
Alternating Series 


1. Use 8/3! 3. Use 1/3! 
5, Use 1/3! 7. Use 1/2! 
9. Use 1/i 11. Use 4/3i 
13. Converges 15. Converges 
17. Diverges 19. Converges 
21. Converges 23. Diverges 
25. Converges 27. Diverges 
29. Converges 31. Diverges 
33. Converges 35. 0.29 
37. 0.37 39. Diverges 
41. Diverges 
43. Converges absolutely 
45. Diverges 

47, Converges conditionally 


49. Converges conditionally 

51. —0.18 

53. — 0.087 

55. Converges 

57. (a) a; =2, a, =¥6, a,= 4+ 6 


(b) lim a, = 2.5616 
noo 


59. Increasing, bounded above. (Use induction.) 
61. Increasing for n > 2, bounded above. 
63. Show by induction that a),a3;,... is decreasing 
and bounded below, so converges. The limit / 
begs i B 
satisfies / = 5 d+ F ). 
65. lim a, =4 
nO 
67. The limit exists by the decreasing sequence prop- 
erty. 
69. Compare with (3 /4)”. 
12.3 The Integral and Ratio Tests 
1. Diverges 3. Converges 
5. Converges 7. Converges 
9. 0.44 11. Use Figure 12.3.2. 
13. Converges 15. Converges 
17. 11.54 19. (a) = 1.708 
(b) = 1.7167 
(c) 8 or more terms. 
21. Converges 23. Diverges 
25, Converges 27. Diverges 
29. Converges 31. Converges 
33. Converges 35. Converges 
37. Show that if |a,|!/" > 1, then |a,| > 1. 
39. p> 
41. p> 1 
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43. 


45. 


n-t 
(@)S—FA—)= ¥ fO+ Ff + 
5p" Yenae + [* foods 
ae 1 1 oo : 
<2 LO zfed+ a fey [iP fdas: 


now use the hint. 
(b) Sum the first 9 terms to get 1.0819. The first 
method saves the work of adding 6 additional 
terms. 


(b) 


5.0 === S,(0) = 1 

Sy) =o 

S37) seen 53 (0) = 3 1.012 
S,(0) = 232 = 1.014 


12.4 Power Series 


1. Converges for -Il < x <1. 

3. Converges for -1 < x < 1. 

5. Converges for 0 < x <2. 

7. Converges for all x. 

9. Converges for -4< x <4. 
11. R= 00 
13. R=2 
15. R= 
17. R=1, converges for x = 1 and —1. 
19. R=3 
21. R=0 
23. Note that f(0) = 0 and f’(0) = 1. 
25. (a) R= 

(b) Si px! 


(©) f(x) = xQ — x)/( — x} for |x| <1 
(d) 3 


» Dreol(— 1)"x2"/n!] 


tan~!(x) = WPL ol(—1)"x2"*!/Qn+1)], and 
(d/dx) (tan~*x) = ¥°2.9(— 1)"x”". 


«1/2 + 3x/4 + 7x?/8 + 15x3/16 + -°- 

. x2 — x4/3 + 2x9 /45 +++: 

. Set f(x) = 1/(1 — x) and g(x) = —x?/(1 — x). 
. (a) x + (1/3)x? + (2/15) x8 + 


(b) 1+ x? + (2/3)x+4--- 
(c) 1— x? + (1/3)x4— ++ 
2-1 /ix! 


. Use the fact that fi > 1 as imo. 


N 
. Write f(x) — f(x9) = [se - 22") 


N N N 
+( y a,x! — > ans) +( pS ax x9] 
i=0 i=0 i=0 
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45. Show that f(x) = a * g(t) dt. 
0 


12.5 Taylor’s Formula 


1. 3x — 9x3/2 + 81x5/40 — 243x7/560 + --- 
3. 2—2x + 3x?/2 — 4x3/3 + 17x4/24 — 4x°/15 + 
7x6/80 — 8x'/315+ --- 
5. 1/3 — x — 1)/3 + 5(x — 1)°/9 + 0-(x - 1 
7. e+ e(x—1) + e(x — 17/2 + e(x — 17/6. 
9 (a) 1— x2 4+x°+--+ (b) 720 
1. Valid if -—1<x <1 (Integrate 1/(l1+ x)= 
l—-xtx?—x3 +--+.) 
13. Let x — 1 = u and use the bionomial series. 
15. (a) 1 — (1/2)x? + (3/8)x* — (5/16)x® + 
(35/128)x® — --- 
(b) (—1/2(.-1/2 — 1)... (—1/2- 10+ 1)- 
(20!)/(10!) 
17. fo(x) = file) = 1, fol x) = fax) = 1 - x?/2, 
fale) = 1 — x?/2 + x4/24. 


¥ 


2 
yelee 


19. = 0.095 

21. ~0.9 

23. ~ 0.401 

25. (a) The remainder is less than R*M;/12 where M, 
is the maximum value of | f’’(x)| on the inter- 
val [xo — R, Xo + Ri}. 

(b) 0.9580. Simpsons rule gives 0.879. 

27. -4/3 

29. 1/6 

31. S_ ox" for |x| <1 

83, Se for a) | 

35, SP 9x?" for |x| < 1 

37. 1+2x?+ x4 


39. [*inedt = DF-a((— (a — V'/LG— D- 


xInx =(x — 1) + D82((- D(x — YY/LiG — DI}. 
Conclude ii “Intdt=xInx —x+1. 
1 


41. 1,0,1/2,0 
43. 0, -1,0, -1/2 
45. 1/2 — x?/4t+x4/6!— --- 
47. 1 — 2x + 2x? — 2x3 — 2x* + 2xP 4° 
49. (a) (x — 1) — (x — 1°/2 4+ (x — D°/3 - 
(x — 1)*/4 
(b) 1+ (x — e)/e — (x — e)?/2e7 + 
(x — eP /3e? — (x — e)*/4e4 
(c) In2 + (x —2)/2 — (x — 2)°/8 + 
(x — 2)°/24 — (x — 2)*/64 


51. In2+ x/2+ x7/8— x*/192+--- 


—_ 
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53. sin 1 + (cos 1)x + [(cos 1 — sin 1)/2]x? — 
{(sin 1)/2]x? + --- 
55. (a) 0.5869768 
(b) It is within 1/1000 of sin 36°. 
(c) 36° = 7/5 radians, and she used the first two 
terms of the Taylor expansion. 
(d) Use the fact that 10° = 2/18 radians and tan x ~ 
x(1 + x?/3) 
57. (a) 0, —1/3,0 
(b) 1 — x2/3!4+x4/5!—x°/7!+4 --- 
59. Follow the method of Example 3(d). 


12.6 Complex Numbers 


1. -i 
3. -i 
5. 
y 
2 @ 
4 x 
7. 
y 


13. —144 81 15. 3 + 4i 

17. (5 + 3i)/34 19. (41 + 31) /65 
21. +./3i 23. (1+y17 1/6 
25, (7 + y53)/2 27. +21 +d 
29. +2/2 (i —1) 31. -1 
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33, -11/5 57. |2|=/1.53, 6 = 0.53 
35, 328/565 a ails 
37. 5—2i 

39. (3 —i/2 


41, —1/3+2i/3 
43, (—-7+ 11/20 
3 


47. |z|=\2,0 = 50/4 


59. Let z; = a + ib, z, = c + id and calculate 
2,29] and |z,| - |z2]. 

61. (8 + 3i)* 

63. 


yh 


65. 
—3410i y 
51. |z| = 5/6, 8 = —0.93 @ 

I \ 

\ 

| \ 

| 

| 

(~3,4) 
x 

67. 25 69. e*,y 
71. 1/2 +3 i/2 73. —ei 
75. ei TT. (3 — 4i)/25 


79, (a) e!*-e7'* =(cosx + isin x)(cos x — isin x); 
multiply out 
(b) Show e*- e~7 = 1 using (a). 

81. Show e?7/? = ~i, 

83. Use (e%)" = ei"®, 

85. 2 e'"/4 

87. (V5 /5)e%040 

89. ¥58 e—%4) 
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91. (37 /2)e%-1) 

93. 25¢ 18) 

95, ela/1S+20k/5) | k= 0, 1, 2, 3,4; (1.08) (0.224 2ak/5) 
k = 0,1,2,3,4 


¥ 


1.03 * 
97, 12/[gei0-155+2"K/6) fk — 0, 1, 2, 3, 4, 5; 
12 140.107 + 2nk/6) k = 0, 1, 2: 3, 4, 5 
y 
14 
x 
y 
4 
x 


99. z is rotated by 7/4 and its length multiplied by 
1/\2. 


101. Show that z4= 1 and then that z? = 1. 
103. Write e” = cos6 + isin 8. 


105. | 1 ‘ 
(@+ 1 -F—7 | 


y2-1 


x ta _ ae Cae 
yy2-1 
107. (2 + 21+ 2)(z — 2) 
109. (a) tani@ = itanh@ (b) tan i@ = (tanh O)e"/? 
111. z, = aiz,, a a real number 


+i m1] 
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113. (a) Factor z” — 1 
(b) Use your factorization in (a). 
(c) —1,i, -i 
115. The motion of the moon with the sun at the origin. 
117. (a) (Qn + 1)xi for any integer n. 
(b) You could define In(— 1) = iz, although there 
are other possibilities. 


12.7 Second-Order Linear 
Differential Equations 


cyexp(3x) + c2exp(x) 

cyexp(x /3) + c,exp(x) 

yexp(3x) — ;exp(x) 

e* 

cyexp[{(2 + i)x] + czexp[(2 — {)x] 
= exp(2x)[a,cos x + asin x] 

11. y = cyexp[(3 + 21)x] + c,exp[(3 — 2i)x] 
= exp(3x)[a,cos 2x + a sin 2x] 

13. y = x exp(3x) 

15. y =(x — l)exp(— 2 +2 x) 

17. (a) Underdamped 
(b) x = (1/a)(sin Bt)exp( — wt /32), @ = w7Y255 /32 

wa/2. 


lot tod 


ly 
3. y 
5. y 
ly 
9% y 


19. (a) Critically damped 
(b) x = texp(— at /6) 


21. y = cyexp(3x) + c2exp(x) + 2x + 6. 

23. x = cexp(t/3) + cz exp(t) + (2/5)cost + 
(—1/5)sinz 

25. y = e**(c\cosx + cysinx) + 
x?/5 + 13x/25 + 42/125 

27. y = (c, + cox)exp(y2 x) + 
[(1 + 2y2)/9]cos.x + [(1 — ¥2)/9]sin x 
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A.66 
29. 


31. 
33. 


35. 


37. 
39. 


Chapter 12 Answers 


y = cyexp(3x) + c,exp(x) + 2x +6 

x = cyexp(t/3) + crexp(t) — sint/5 — 2cost/5 

y = cexp(3x) + cpexp(x) + 
[exp(3x/2)] if (tan x)exp(—3x) dx — 
[exp(x)/2] i (tan x)exp(— x) dx 

y = e?*(Ccos2x + Cysin2x) + 

[e?*cos 2x /2]- f {e?*[(1 — cot 2x)(cos 2x) — 
(1 + cot 2x)(sin 2x)] - (1 + cos*x)}~! ax + 

- [e”sin 2x/2] { {e%* [(1 — tan 2x) - (cos2x) + 

(1 + tan2x)(sin2x)](1 + cos’x)}~! dx 

x = —cos2t + cost = 2sin(3¢/2)sin(t/2) 

x = (—1/24)cos 5¢ + (1/5)sin 5¢ + (1/24)cost 


41. (a) 


43. 


45. 


47. 


49, 


51. 


53. 


55. 


—40 
101/21 
cos| 24 - tan~t( 


42 
505 


x(t) = “| 


sin(y2I 1) — cos) 
8 


2 
+ wa 
4505 21 )] 
(b) Looks like (2//505 )cos(2¢ — tan~'(8/21)) 


(a) x(t) = exp(— ¢/2)[(7/10)cos(/15 ¢/2) + 
(= 1/2y15) - sin(VT3 1/2)] + 
(1/y10 )cos(z — tan~ '(1/3)) 

(b) Looks like (1/10 )cos(t — tan~'(1/3)). 

Show that the Wronskian of y, and y, does not 

vanish. 

(a) Subtract two solutions with the same initial 

conditions. 

(b) Show that they are zero when x = 0. 

(c) Solve algebraically for p(x). 

(a) Compute the derivative of the Wronskian 

(b) If (a — 1)? #48 and r,,r) are roots, then y 
= cx"! + cox”; if (a — 1)? = 48 and r is the 
root, then y = cx" + c9x0-%/In x. (Assume 
x > 0 in each case). 

(a) Add all three forces 

(b) Substitute and differentiate. 

ce + ce + eye + cge7 '* 

where A = (1+ i)/y2 or 


£18 bos a + basin( F ) 
+e 8 bso =) + basin( =| 


ye* + f(x), where f(x) is the solution to Exercise 
53. 


12.8 Series Solutions of 


1. y= a 


Differential Equations 


nn! 
a] > 2"n! 


nao (2n + 1)! 


> 


vet 
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ee 


11. 


13. 


15. 


17. 


19. 


21. 
23. 


° Ym eat outa] 


xe x6 
. yoa(1e 4 


Co 


Ds 


n=] 


(-1)"x2"*! 
(2n+ 1)\(n+ 1! | 


~y=x—x3/3+x5/10—--- 


y=2x- x3 +7x5/20—--- 


+) 


xt x? 
at on) 


6 
+ a(x + 


The recursion relation is 


QNn4+3 > a,/\(n + 3)(n + 2)] 


x3 x4 


‘a ie ye 
se ice 
140 5460 


ext /6 4 e x1 /6, 


or x'/6 bycos( tine) + b,sin( Hae )] (no 


further terms). 


x 


4 
7/3 


7 


yre(1+x- 


al x*9 me 


k+4 


k+2 
fg RO ah oe BETS ge al 
ORT Gea (4k + 4)(8k + 16) 
k+2) 
— ait Lote 
4k + 1)(2k +4) +++ (jk +7?) 


yok +2 


—ak +4 


yo kr4 


* Cie a8enie 


(b) x7* + 


kt 


oa eho an 
41(—k+1)(-2k +4)--- (-jk +) 


Solve recursively for coefficients, then recognize 
the series for sine and cosine. 


(a) Use the ratio test 

(b) x, -—$ +3x%, —3x 44x 

Show that the Wronskian is non-zero 

(a) Solve recursively 

(b) Substitute the given function in the equation. 
(To discover the solution, use the methods for 
solving first order linear equations given in Section 
8.6). 


Review Exercises for Chapter 12 


od nt 


. Converges 


. Converges to 1/11. 
. Converges to 45/2 


5. Converges to 7/2 


. Diverges 9. Converges 
. Converges 13. Converges 
. Diverges 17. Diverges 


21. Converges 
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23. 
25. 
27. 
29. 
31. 
33. 
35. 
37. 
39. 
41. 
43. 
45. 
47. 
49, 
51. 
53. 
55. 
57. 


59. 


61. 
63. 
65. 
67. 


0. > 


71. 
73. 
75. 


77. 


79. 


Converges 
0.78 
—0.12 

— 0.24 
0.25 

False 
False 
False 
False 
True 
True 

True 

Use the comparison test. 


f(x) = Dn H= 0%"; where a; = 
(- 1)'37/*! + grit 
Qi+i! 
(1 e/a] 
l(— 1)x*4/2i)1] 
x! /I 
ole*(x — 2)'/i!], R = 00 
2 3(3-1)---(3-74+)) 
; (x - 


92i 
Qa!’ 


Qi41= 


1 


1 
i=0 fe 


3, 7,3 — 7i,¥58 

++ $b j5)'? 24146, $(-14+5)5)!?& 
¥0.344, (247 ~ +146 + 0.344), 4/5 ~ 1.50 
z = 2 exp(—7i/4) 


83. 
85. 


87. 
89. 


91. 


1+ j1— wi 2.4658 — 1.07171, 

— 0.4658 + 1.0717 

ccos 2x + c,sin 2x 

y = cyexp(—5x) + c,exp(— x) 

y = —e*/6— 11 cosx/130 + 33 sinx/130 + 
cyexp(—5x) + c,exp(2x) 


cye* + cnxe* + i cos( 3 ) a ep sin( 5 ) 


93. 


95. 
97. 


99. 


101. 


103. 


105. 


107. 


109. 


iil. 


113. 


115. 


117. 


119. 
121. 


123. 


125. 
127. 


129. 


Chapter 12 Answers A.67 


x sin(2x) 


yx? +1 
x cos(2x) 
yx? +1 
c, + e-*(c,c0s x + ¢38iNn x) 

m=1, k=9, y=1, Fo=1, Q=2, o=3, 8 
=tan7'(4). As too, the solution approaches 
yaa cos[2t — tan” '(3)]. 

m=1, k=25, y=6, F.=1, Q=a, w=5, 8 
= tan™ '[67/(25 — 2)]. As t> 00, the solution ap- 
proaches 


—cos(2x) f dx 


+ sin(2x) if 


8 ° 192 
(ajm=L,k=1/C,y=R 
(b) 0.01998e~ 19-9 — 0.02020e~ 9-100 
+ 0.002099 sin (60272) 
+ 0.0002227 cos(60z2) 


Factor out x?. 
(a) The partial sums converge to y(x, 1) for each 
(x, 8). 
(b) SR-0(— DAax41 
ez 0.659178 
(a) 1.12 
(b) 2.24. It is accurate to within 0.02. 
—1/2,1/6,0 
(a) 3.68 
(b) 
y 
2 


1 2.°.% 
Show by induction that g(x) is a polynomial 
times g(x). 
True 


(a) Collect terms 

(b) The radius of convergence is at most 1. 

(c) e 

Show that a <1/k by using a Maclaurin series 
with remainder. 
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Index 


Includes Volumes | and Il 


Note: Pages 1-336 refer to Volume I; pages 337-644 refer to Volume II. 


Abel, Nils Hendrik 172 
absolute value 22 
function 42, 72 
properties of 23 
absolutely convergent 574 
accelerating 160 
acceleration 102, 131 
gravitational 446 
Achilles and tortoise 568 
addition formulas, 259 
air resistance 136 
Airy’s equation 640 
algebraic operations on power series 591 
algebraic rules 16 
alternating series test 573 
amplitude 372 
analytic 600 
angular 
frequency 373 
momentum 506 
annual percentage rate 382 
antiderivative 128 
of bx 323, 342 
of constant mutiple 130, 338 
of exponential 342 
of hyperbolic functions 389 
of inverse trigonometric function 341 
of I/x 323, 342 
of polynomial 130 
of power 130, 338 
rules 337, 338 
of sum 130, 338 
of trigonometric function 340 


of trigonometric functions 269 
Apostol, Tom M. 582 
applications of the integral, 240 
approaches 58 
approximation, first-order (see linear 

approximation) 
approximation, linear (see linear 
approximation) 
arc length 477 

in polar coordinates 500 
Archimedes 3,5,6 
area 4, 251 

between graphs 211, 241 

between intersecting graphs 242 

in polar coordinates 502 

of a sector 252 

signed 215 

of a surface 482 

of a surface of revolution 483 

under graph 208, 212, 229 

under graph of step function 210 
argument 40 
arithmetic mean 188 
arithmetic-geometric mean inequality 436 
astroid 198 
astronomy 9 
asymptote 165 

horizontal 165, 513, 535 

vertical 164, 518, 531 
asymptotic 164 
average 3 

power 464, 465 
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Index 


average (cont.) 
rate of change 100 
value 434 
velocity 50 
weighted 437 
axes 29 
axial symmetry 423 
axis of symmetry 440 


B-8 definition of limit 516 
ball 421 
Bascom, Willard 306(fn) 
base of logarithm 313 
beats 628 
Beckman, P. 251, fn 
Berkeley, Bishop George 6(fn) 
Bernoulli, J. 252(fn), 521 
equation 414 
numbers 643 
Bessel, F.W. 639 
equation 639 
functions 643 
binomial series 600 
bisection, method of 142, 145 
blows up 399 
bouncing ball 549 
bounded above 575 
Boyce, William 401 
Boyer, C. 7(fn), 252(fn) 
Braun, Martin 380, 401, 414, 426 
Burton, Robert 8 
bus, motion of 49, 202, 207, 225 


Calculator discussion 49, 112, 166, 255, 
257, 265, 277, 309, 327, 330, 541 
calculator symbol 29 
calculus 
differential 1 
fundamental theorem of 4, 225, 237 
integral 1,3 
Calculus Unlimited iii, 7(fn) 
capacitor equation 406 


carbon-14 383 


Cardano, Girolamo 172 
cardioid 298 
cartesian coordinates 255 
catastrophe 
cusp 176 
theory 176 
catenary 402 
Cauchy, Augustin-Louis 6, 521 
mean value theorem 526 
Cavalieri, Bonaventura 8, 425 
center of mass 437 
in the plane 439 
of region under graph 441 


of triangular region 445 
chain rule 112 
physical model 116 
change 
average rate of 100 
instantaneous rate of 10 
linear or proportional 100 
proportional 95 
rate of 2, 100, 101, 247 
of sign 146 
total 244 
chaos, in Newton’s method 547 
characteristic equation 617 
chemical reaction rates 407 
circle 34, 44, 120, 251, 421 
equations of 37 
parametric equations of 490 
circuit, electric 413 
circular functions 385 
circumference 251 


city 
Fat 116 
Thin 115 


climate 180 
closed interval 21 
test 181 
College, George 383 
common sense 61, 193 
comparison test 570 
for improper integrals 530 
for limits 518 
for sequences 543 
completing the square 16, 17, 463 
complex number 607, 609 
argument of 611 
conjugate of 611 
imaginary part of 611 
length or absolute value of 611 
polar representation of 614 
properties of 612 
real part of 611 
composition of functions 112, 113 
derivative of 113 
concave 
downward 158 
upward 158 
concavity, second derivative test for 159 
conditionally convergent 574 
conoid 486 
conservation of energy 372 
consolidation principle 438 
constant function 41, 192 
derivative of 54 
rule for limits 62, 511 
constant multiple rule 
for antiderivatives 130 
for derivatives 77 
for limits 62 
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for series 566 
consumer’s surplus 248 
continuity 63, 72 

of rational functions 140 
continuous 139 
continuous function 63 

integrability of 219 
continuously compounded interest 331, 

382, 416 
convergence, absolute 574 

conditional 574 

of series 562 

of Taylor series 597 

radius of 587 
convergent integral 529 
convex function 199 
cooling, Newton’s law of 378 
coordinates 29 

cartesian 255 

polar 253, 255 
coriolis force 499 
cosecant 256 

inverse 285 
cosine 254 

derivative of 266 

hyperbolic 385 

inverse 283 

series for 600 
cosines, law of 258 
cost, marginal 106 
cotangent 256 

inverse 285 
Creese, T.M. 401 
critical points 151 
critically damped 621 
cubic function 168 

general, roots and graphing 172 
curve 31(fn) 

parametric 124, 298, 489 
cusp 170 

catastrophe 176 
cycloid 497 


dam 454 
damped force oscillations 628 
damping 377 
in simple harmonic motion 415 
Davis, Phillip 550 
day 
length of 30, 302 
shortening of 303 
decay 378 
decimal approximations 538 
declerating 160 
decrease, rate of 101 
decreasing function 146 
definite integral 232 


index 13 


by substitution 355 
constant multiple rule for 339 
endpoint additivity rule for 339 
inequality rule 339 
power rule 339 
properties of 234, 339 
sum rule 339 
wrong-way 339 
degree 
as angular measure 252 
of polynomial and rational functions 97 
delicatessen, Cavalieri’s 425 
delta 50(fn) 
demand curve 248 
Demoivre, Abraham 614 
formula 614 
density 440 
uniform 440 
depreciation 109 
derivative 3, 53, 70 
of b* 318 
of composition of functions 113 
of constant multiple 77 
of cosine 266 
formal definition of 70 
of hyperbolic functions 388 
of implicitly defined function 122 
of integer power 87 
of integral with respect to endpoint 236 
of integral whose endpoint is a given 
function 236 
of inverse hyperbolic functions 396 
of inverse function 278 
of inverse trigonometric functions 285 
Leibniz notation for 73 
as a limit 69 
of linear function 54 
logarithmic 117, 322, 329 
of logarithmic function 321 
of 1/x 71 
of polynomial 75, 79 
of power 75, 119 
of power of a function 110, 119 
of product 82 
of quadratic function 54 
of quotient 85 
of rational power 119 
of rational power of a function 119 
of reciprocal 85 
of sum 78 
second 99, 104, 157 
summary of rules 88 
of Vx 71 
Dido 182 
difference quotient 53 
differentiable 70 
differential 
algebra 356 
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1.4 Index 


differential (cont.) differential (see also differential 
calculus 1 equation) 
equation 369 parametric 124, 298 
Airy’s 369 simultaneous, 37 
Bessel’s 639 spring 376 
first order 369 of straight line 32 
harmonic oscillator 370 of tangent line 90 
Hermite’s 636 error function 558 
Legendre’s 635 Eudoxus 4 
linear first order 369 Euler, Leonhard 251(fn), 252(fn), 369 
numerical methods for 405 method 404 
of growth and decay 379 equation 636 
of motion 369 formula 608 
second order linear 617 evaluating 40 
separable 398, 399 even function 164, 175 
series solutions 632 exhaustion method of 5, 7 
solution of 39 existence theorem 180, 219 
spring 370 exponent, zero 23 
Tchebycheff’s, 640 exponential 
differential notation 351, 359, 374, 398 function 307 
differentiation 3, 53, 122, 201 derivative of 320 
implicit 120, 398 graphing problems 326 
logarithmic 117, 322, 329 limiting behavior 328 
of power series 590 growth 332 
diminishing returns, law of 106 series 600 
Diprima, Richard 390, 401 spiral 310, 333 
direction field 403 exponentiation 23 
discriminant 17 exponents 
disk 421 integer 23 
method 423 laws of 25 
displacement 230 negative 26 
distance formula, in the plane 30 rational 27, 118 
on the line 23 real, 308 
divergent integral 529 extended product rule for limits 62 
domain 41 extended sum rule for limits 62, 69 
double-angle formulas 259 extensive quantity 445 
drag 136 extreme value theorem 180 


resistance 414 
dummy index, 203 
factoring 16 
falling object 412, 414 


e, 319, 325 Feigenbaum, Mitchell J. 548 
as a limit, 330 Ferguson, Helaman 602 
c-A definition of limit 513 Fermat, Pierre de 8 
e-8 definition of limit 509 Fine, H.B. 468 
ear popping 116 first derivative test 153 
earth’s axis, inclination of 301 first-order aproximation (see linear 
economics 105 approximation) 
electric circuit 399, 413 flying saucer 430 
element 21 focusing property of parabolas 36, 95, 97 
elliptic integral 417, 506, 507 football 453 
endpoints 181 force 448 
of integration 17 on adam 454 
energy 201, 445 forced oscillations 415, 626 
conservation of 372 Fourier coefficients 506 
potential 446 fractals 499 
equation fractional (see rational) 
of circle and parabola 37 frequency 259 
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friction 377 
Frobenius, George 636 
frustum 485 
function 1, 39 
absolute value 42, 72, 73 
average value of 434 
composition of 112, 113 
constant 41, 192 
continuous 63 
convex 199 
cubic 168 
definition of 41 
differentiation of 268 
even 164, 175 
exponential 307 
graph of 41, 44 
greatest integer 224 
hyperbolic 384, 385 
identity 40, 277, 384, 385 
inverse 272, 274 
inverse hyperbolic 392 
inverse trigonometric 281, 285 
linear 192 
odd 164, 175 
piecewise linear 480 
power 307 
rational 63 
squaring 41 
step 140, 209, 210 
trigonometric, antiderivative of 269 
trigonometric, graph of 260 
zero 41 
fundamental integration method 226 
set 630 


fundamental theorem of calculus 4, 225, 


237 
alternative version 236 


Galileo 8 
gamma function 643 
Gauss, Carl Friedrich 205, 615 
Gear, Charles W. 405 
Gelbaum, Bernard R. 576, 600 
general solution 618, 623 
geometric mean 188, 436 
series 564, 600 
global 141, 177 
Goldstein Larry 172 
Gould, S.H. 6(fn) 
graphing in polar coordinates 296 
graphing problems 
exponential and logarithmic 
functions 326 
trigonometric functions 292 
graphing procedure 163 
graphs 41, 163 
area between 241 


Index 


area under 212, 229 

of functions 41, 44 
gravitational acceleration 446 
greatest integer function 224 
growth 378 

and decay equation, solution 379 

exponential 332 


half-life 381, 383 
hanging cable 401 
Haralick, R.M. 401 
Hardin, Garrett 416 
harmonic series 567 
Hermite polynomial 636 
Hermite’s equation 636 
herring 156 
Hipparchus 256(fn) 
Hofstadter, Douglas 548 
Hélder condition 559 
homogenous equation 623 
Hooke’s Law 99, 295 
horizontal asymptote 165, 513, 535 
horizontal tangent 193 
horsepower 446 
horserace theorem 193 
hyperbolic cosine 385 
hyperbolic functions 384, 385 
derivatives 388 
antiderivatives 389 
inverse 392 
hyperbolic sine 385 
inverse 393 


I method 361 
identity function 40, 277 

tule for limits 60 
identity, trigonometric 257 
illumination 183 
imaginary axis 609 
imaginary numbers 18 
implicit differentiation 120, 122, 398 
improper integrals 528, 529 

comparison test for 530 
inclination of the earth’s axis 301 
increase, rate of 101 
increasing function 146 

test 148 

theorem 195 

sequence property 575 
increasing on an interval 149 
indefinite integral (see antiderivative) 
indefinite integral test 233 
independent variable 40 
indeterminate form 521 
index 

dummy 203 
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index 


index (cont.) 
substitution of 205 
indicial equation 638 
induction, principle of 69 
inequality 18 
arithmetic-geometric mean 188, 436 
Minkowski’s 365 
properties of 19 
infinite limit 66 
infinite series 561 
infinite sum 561 
infinitesimals 73 
method of 6, 8 
infinity 21 
inflection point 159 
test for 160 
initial conditions 371, 398 
instantaneous quantity 445 
instantaneous velocity 50, 51 
integer power rule for derivatives 87 
integers 15 
sum of the first n 204 
integrability of continuous function 219 
integrable 217 
integral 217 
calculated “by hand” 212 
calculus 1 
convergent 529 
definite 232 
definition of 217 
divergent 529 
elliptic 417 
of hyperbolic function 
indefinite 129 (see also antiderivative) 
improper 528, 529 
of inverse function 362 
Leibniz notation for 132 
mean value theorem 239 
mean value theorem 435 
of rational functions 469 
of rational expression in sin x and cos 
x 475 
Riemann 220 
sign 129, 132, 217 
tables 356 
trigonometric 457, 458 
of unbounded functions 531 
wrong way 235 
integrand 129 
integration 33, 129, 201 
applications of 420 
by parts 358 
by substitution 347, 348, 352 
endpoint of 217 
limit of 217 
method, fundamental 226 
methods of 337 
numerical 550 


of power series 590 
intensity of sunshine 451 
interest, compound 244, 331 
intermediate value theorem 141, 142 
intersecting graphs, area between 242 
intersection points 39 
interval 21 
closed 21 
open 19 
inverse 
cosecant 285 
cosine 283 
cotangent 285 
function 272, 274 
integral of 362 
tule 278 
test 276 
hyperbolic functions 392 
integrals 396 
derivatives 396 
hyperbolic sine 393 
secant 285 
sine 281 
tangent 283 
trigonometric functions 281, 285 
invertibility, test for 275, 276 
irrational numbers 16 
ith term test 567 


joule 445 


Kadanoff, Leo 548 
Keisler, H. Jerome 7(fn), 73(fn) 
Kelvin, Lord 594 
Kendrew, W.G. 180 
Kepler, Johannes 8 
second law 506 
Kilowatt-hour 446 
kinetic energy 446 
Kline, Morris 182 


PH6pital, Guillaume 521 
rule 522, 523, 525 
labor 106 
ladder 190 
Lagrange’s interpolation polynomial 556 
Laguerre functions 640 
Lambert, Johann Heinrich 251(fn) 
latitude 300 
law of mass action 476 
law of reflection 290 
Legendre, Adrien Marie 251(fn) 
equation 635 
polynomial 635 
Leibniz, Gottfried 3, 73, 193(fn), 594 
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Index 1.7 


notation 73, 104, 132, 217 properties of 314 
for derivative 73 series for 600 
for integral 132 word problems for 326 
lemniscate 136 logarithmic differentiation 117, 322, 329 
length logarithmic spiral 534, 535 
of curves 477 logistic equation 506 
of days 300, 302 logistic law 407 
of parametric curve 495 logistic model for population 335 
librations 506 Lotka—Voltera model 400 
limagon 298 love bugs 535 
limit 6, 57, 59 lower sum 210 
at infinity 65, 512 Lucan 8(fn) 


comparison test 518 

7 Maven he pe Maclaurin, Colin 594 
derivative as a 69 . : 

derived properties of 62 poynenue ferme oe 


iti i 4, 596 
e-5 definition of 509 series 594, 
of function 509 MACSYMA 465 


infinite 66 majorize 199 


of integration 217 Mandelbrot, Benoit 499 


method 6 marginal 

one-sided 65, 517 cost, 106 

of powers 542 productivity 106 
profit 106 


product rule 511 
properties of 60, 511 
reciprocal rule 511 
esi pe ai maxima and minima, tests for 153, 157, 
of (sin x)/x 265 ! at 

line 31(fn) maximum 


revenue 106 
Marsden, Jerrold 582, 615 
Matsuoka, Y. 582 


equation of 32 ere 
perpendicular 33 poin 
value 177 


point-point form 32 
point-slope form 32 
real number 18 

secant 51, 191 

slope of 52 
slope-intercept form 32 


maximum—minimum problems 177 
mean value theorem 191 

Cauchy’s 526 

consequences of 192 

for integrals 239, 435, 455 


straight 31(fn), 125 Meech, L.W. 9 
tangent 2, 191 midnight sun 301(fn) 
linear approximation 90, 91, 92, 158, 159, ™7unum 
601 points 177 
value 177 


linear function 192 

derivative of 54 
linear or proportional change 100 
linearized oscillations 375 
Lipshitz condition 559 
Lissajous figure 507 
local 141, 151, 177 


Minkowski’s inequality 365 

mixing problem 413, 414 

modulates 628 

motion, simple harmonic 373 
with damping 415 


maximum point 151, 157 natural 
minimum point 151, 157 growth or decay 380 
logarithm 313 logarithms 319 
base of 313 numbers 15 
defined as integral 326 Newton, Isaac, 3(fn), 8(fn), 193(fn), 
function, derivative of 321 253(fn), 594 
laws of 314 iteration 559 
limiting behavior 328 law of cooling 378 
natural 319 method 537, 546 
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1.8 Index 


Newton, Isaac (cont.) partial fractions 465, 469, 591 
accuracy of 559 partial integration (see integration by parts) 
and chaos 547 particular solution 371, 623 
second law of motion 369 partition 209 
nonhomogenous equation 623 parts, integration by 358, 359 
noon 301(fn) pendulum 376, 391, 417 
northern hemisphere 301 period 259 
notation periodic 259 
differential 351, 359, 374, 398 perpendicular lines 33 
Leibniz 73, 104, 132, 217 Perverse, Arthur 367 
summation 203, 204 pharaohs 416 
nowhere differentiable continuous phase shift 372, 629 
function 578 Picard’s method 559 
number plotting 29, 43, 163 
complex 607, 609 point 
imaginary 18 critical 151 
irrational 16 inflection 159 
natural 15 intersection 39 
rational 15 local maximum 151, 157 
real 15, 16 local minimum 151, 157 


numerical integration 550 point-point form 32 


polar coordinates 253, 255 
arc length in 500 
area in 502 
graphing in 296 
tangents in 299 
polar representation of complex 
numbers 611 


odd function 164, 175 

Olmsted, John M. H. 578, 600 
one-sided limit 65, 517 

open interval 21 

optical focusing property of parabolas 36, 


a a Polya, George 182 

= oF ti ‘ B polynomial 

ee ane antiderivative of 130 
origin 29 


derivative of 75, 79 
pond, 74 
population 117, 175, 189, 195, 335, 344, 
382, 400, 407, 416 


orthogonal trajectories 402 
oscillations 294, 369 
damped forced 628 


forced 415 es 

harmonic 373 position 131 

linearized 375 Poston, Tim 176 

overdamped 621 potential energy 446 
power 445 


underdamped 621 


oscillator, forced 626 function 307 


oscillatory part 629 integer 23 
Osgood, W. 521 negative 26 
overdamped case 621 of function rule for derivatives 110 
rational 18, 27, 169 
pH 317 teal 308 
Pappus’ theorem 454 tule 
parabola 34 for antiderivatives 130 
equations of 37 for derivatives 76, 119 
focusing property of 36, 95, 97 for limits, 62 
vertex of 55 series 586 
parameter 489 algebraic operations on 591 
parametric curve 124, 287, 489 differentiation and integration of 590 
length of 495 root test 589 
tangent line to 491, 492 predator-prey equations 400 
parametric equations producer’s surplus 248 
of circle 490 product rule 
of line 490 for derivatives 82 
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product rule (cont.) 

for limits 60 

e-6 proof 520 

productivity 

of labor 106 

marginal 106 
profit 329 

marginal 106 
program 40 
projectile 295 
proportional change 95 
Ptolemy 256(fn) 
pursuit curve 499 
Pythagoras, theorem of 30 


quadratic 
formula 16, 17 
function 
derivative of 54 
general, graphing of 176 
quizzes, orientation 13 
quotient 
derivative of 85 
difference 53 
rule, for limits 62 


radian 252 
radius 34 
of convergence 587 
rate of change 2, 101, 247 
decrease 101 
increase 101 
relative 329 
rates, related 124 


ratio comparison test for series 571 


ratio test 
for power series 587 
for series 582 
rational 
exponents 118 
expressions 475 
function, continuity of 63, 140 
numbers 15 
power rule, for derivatives of a 
function 119 
powers 118, 119 
rationalizing 28 
substitution 474 
real axis 609 
real 
exponents 308 
number line 18 
numbers 15, 16 
powers 308 
reciprocal rule 
for derivatives 86 


index 


for limits 60 

test for infinite limit 517 
recursively 541 
reduction formula 365 
reduction of order 619 
reflection, law of 290 
region between graphs 240 
related rates 124 

word problems 125 
relative rate of change 329 
relativity 80(fn) 
repeated roots 620 
replacement rule, for limits 60 
resisting medium 412 
resonance 415, 626, 629 
revenue, marginal 106 
revolution, surface of 482 
Riccati equation 414 
Richter scale 317 
Riemann, Bernhard 220, fn 

integral 220 

sums 220, 221, 551 
Rivlin’s equation 199 
Robinson, Abraham 7, 73(fn) 
rocket propulsion 412 
Rodrigues’ formula 640 
Rolle, Michel 193(fn) 

theorem 193 
root splitting 619 
root test 

for power series 589 

for series 584 
rose 297 
Ruelle, David 548 
Ruffini, Paolo 172 


Saari, Donald G. 548 
scaling rule, for integral 350 
Schelin, Charles W. 257 (fn) 
school year 303 
secant, 256 

inverse 285 

line 52, 191 
second derivative 99, 104, 157 


test for maxima and minima 157 


test for concavity, 159 
second-order approximation 601 
second-order linear differential 

equations 617 
sector, area of 252 


separable differential equations 398, 399 


sequence 537 
comparison test 543 
limit of 537, 540 
properties 563 

series 
alternating 572 
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1.9 


1.10 index 


series (cont.) 
comparison test for 570 
constant multiple rule for 566 
convergence of 562 
divergent 562 
geometric 564 
harmonic 567 
infinite 561 
integral test 580 
p 581 
power (see power series) 
ratio comparison test for 571 
ratio test for 582 
root test for 584 
solutions 632 
sum of 562 
sum rule for 566 
set 21 
shell method 429 
shifting rule 
for derivatives 115 
for integral 350 
sigma 203 
sign, change of 146 
signed area 215 
similar triangles 254 
Simmons, George F. 401 
simple harmonic motion 373 
damped 415 
Simpson’s rule 554 
simultaneous equations 37 
sine 254 
derivative of 266 
hyperbolic 385 
inverse 281 
series 600 
sines, law of 263 
slice method 420 
slope 2, 31 
of tangent line 52 
slope—intercept form 32 
Smith, D.E. 193(fn) 
Snell’s law 305 
solar energy 8, 107, 179, 180, 221, 449 
solids of revolution 423, 429 
Spearman—Brown formula 520 
speed 103, 497 
speedometer 95 
sphere 421 
bands on 483 
spiral 
exponential 310, 333 
logarithmic 534, 535 
Spivak, Mike 251(fn) 
spring 
constant 370 
equation 370, 376 
square, completing the 16, 17, 463 


square root function, continuity of 64 
squaring function 41 
stable equilibrium 376 
standard deviation 453 
steady-state current 520 
step function 5, 140, 209, 210 
area under graph 210 
straight line 31(fn), 125 (see also line) 
stretching rule, for derivatives 117 
strict local minimum 151 
Stuart, Ian 176 
substitution 
definite integral by 355 
integration by 347, 348, 352 
of index 205 
rationalizing 474 
trigonometric 461 
sum rule 
e-8 proof 520 
for derivatives 78 
for limits 60 
physical model for 80 
sum 203 
collapsing 206 
infinite 561 
lower 210 
of the first n integers 204 
Riemann 220, 221, 551 
rule for antiderivatives 130 
telescoping 206 
upper 210 
summation 
notation 201, 203, 204 
properties of 204, 208 
sun 300 
sunshine intensity 451 
superposition 371 
supply curve 248 
surface of revolution 482 
area of 483 
suspension bridge 407 
symmetries 163, 296 
symmetry 
axis of 440 
principle 440 


tables of integrals 356, endpapers 
Tacoma bridge disaster 626 
tangent 
hyperbolic 386 
inverse 284 
line 2, 191, 491 
horizontal 193 
slope of 52 
to parametric curve 492 
vertical 169 
tangent function 256 
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Tartaglia, Niccolo 172 
Taylor series 594 
test 59 
convergence of 597 
Taylor, Brook 594 
Tchebycheff’s equation 640 
telescoping sum 206 
terminal speed 412 
third derivative test 160 
Thompson, D’Arcy 423 
time 
of day 301 
of year 301 
torus 431 
total change 244 
tractrix 499 
train 55, 80, 291 
transcontinental railroad 569 
transient 411, 628 
transitional spiral 643 
trapezoidal rule 552 
triangles, similar 254 
trigonometric functions 
antiderivatives of 269 
derivatives of 264, 268 
graphing problems 282 
inverse 281, 285 
word problems 289 
trigonometric identity 257 
trigonometric integrals 457, 458 
trigonometric substitution 461 
trisecting angles 172 


unbounded region 528 
underdamped oscillations 621 
undetermined coefficients 623 
unicellular organisms 423 

uniform density 440 

uniform growth or decay 381 
unstable equilibrium 376, 390, 406 
upper sum 210 

Urenko, John B. 548 


value 
absolute (see absolute value) 
maximum 177 
minimum 177 
variable 
changing 354 


Index 1.11 


independent 40 
variance 453 
variation of constants (or parameters) 378, 
624 
velocity 102, 131, 230 
average 50 
field 404 
instantaneous 50, 51 
positive 149 
vertex 55 
vertical asymptote 164, 518, 531 
vertical tangent 169 
Viete, Francois 251(fn) 
Volterra, Vito 401 
volume 
of bologna 426 
disk method for 423 
shell method for 429 
slice method for 419 
of a solid region 419 
washer method for 424 


washer method 424 
water 178, 247 
flowing 131, 144, 343 
in tank 126 
watt 446 
wavelength 263 
waves, water 306 
Weber-Fechner law 33 
Weierstrass, Karl 6, 578 
weighted average 437 
window seat 291 
word problems 
integration 247 
logarithmic and exponential 
functions 326 
maximum—minimum 177 
related rates 125 
trigonometric functions 289 
wrong-way integrals 235 
Wronskians 630 


yogurt 279 


ZeTO 
exponent 23 
function 41 
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A Brief Table of Integrals, continued. 


1,. coshx + 1 
29. fesch x dx = In|tanh 5 5 [2s = xin ee 1 
1 


30. f sink? x dx = q sinh 2x — 


Ni— 


31. {f cosh?x dx = 4 sinh 2x + 4x 


32. f sech2x dx = tanh x 


33. fsinh=! 2 dye = x sinh“! = -\x+a*  (a>0) 


xcosh~!% — fx? — a? [cosh x)s0,a>0 
34. f cosh"! = dx = ‘3 (7) | 
& xcosh7!% + yx? = a? [sosh"'( 5) <04>0] 


“1% dyn “1% 4 Binig? — x? 
35. f tanh a x tanh at yinle x5 
f a ie te 37) = sinh (a > 0) 
ya? + x? e 
a Lge ltan-'% (a >0) 
a“+x a 


2 
38. fie? dx = 5 Ya = x? + sin“! = (a>0) 


39. {@ = x2) dxe = % (5a? — 2x? fa? — x7 + 3a" sin“'X (a >0) 


1 = sin! 
SS = dx=sin“'* (a >0) 


a—-x 
1 1 a+x 
: =] 
41 faa Fa no | 
1 x 
42. |§ ————_. &k = —_ 
eae Pes eae. 


43. x? + at dx =~ yx? + a? =f inxt eee 
2 


fe = inl $e a? | = cosh (a >0) 
yx? — a? 


1 1 x 
_f ——e a= 
#8 i bereares i mera rd 
2(3bx — 2a)(a + bx)*/? 
46. { xaF Bx dx = Ghe= 20ers) 


15b? 
47. pee dx = Dae bx +af —1 ax 
x xya + bx 

2(bx — 2a)Va + bx 

48. f 3 Fee 
ya + bx 3b 
Af ing | SE) Gy 
Y xya+ bx a i doebibe Ede 


Continued on overleaf. 
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A Brief Table of Integrals, continued. 


35 [ be eg ee 
xvaz — x? a 
4. f x dx = — ya? — x? 
Fuge 
2 2 
55. f XO dye — XP 4+ HX sin-'X ~~ (a >0) 
Poet 2 2 a 
2 2 2 2 
56. (OO ae =x? Fa? —aln| S74 
ee ne ae a 
37. f D dx yx? a? —acos =| 
ey ey ey ee -if x 
yx? —a asec (=) (a > 0) 


: fe? +a dx= ze? + a?)3/? 


50 f Le  dy aw Lp ~ 
eae 6 laaftre 
1 1 -1 
60. dx = 1 cos! 4 0 
= Ix, 7 os (a > 0) 
Tia jl 
61. f : d= 7 EF 
x?yx* + a? a’x 
62. f us dx =x? + a’ 
x? + a? 
thee 
63. f . l i 1 iy 2ax + b —yb* — 4ac (Geddes 
ax’ + bx +¢ yb? — 4aec 2ax + b +b? — 4ac 
= 2 tan~! 2ax +b (b* < 4ac) 
y4ac — b? y4ac — b? 
1 b 1 
64. ( ——*—__-. dx = = Inlax? + bx te] — dx 
| oe eee 2a | | i 
68. f 1 dx = 1 npax + 6 + 2a fax* Fox Fe | (a >0) 
Jax? + bx +c ya 
re sin-! —2ax — b (a <0) 
{-a yb? — 4ac 
_ 22 
66. [ Yax™ + bx +e dx = “EP ax? +.bx +e + 40 b i u dx 
Ze a jax7+bt+e 


vax? + bx+e 


b 1 
oe ee cr ee 
—_ ¢ i =S 
vax? + bx +¢ 
68. f 1 Pema Qe yax* + bx +o +bx + 2c (10) 
xyax? + bx+e c - 
=! gig -t_ be t2e (c <0) 
y—e |x|yb? — 4ac 
69. [ye + a? dx =(4%" - 752") (a2 + x2) 
3 
(Pee Fy? + a) 
70. dx = 
/ x4 - 3a?x? 
; : sin(a—- b)x — sin(a + b)x 
71. bx dx = - oe 
1 fsin ax sin x AX ig =) 2a ¥ b) (a* # b*) 


Continued on inside back cover. 
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ief Table of Integrals, continued. 


72. fsinax cos bx dx = — 


73. fcosax cos bx dx = 


cos(a—b)x  cos(a + b)x 


(a? ~ b’) 


2(a — b) 


2(a + b) 


sinfa—b)x — sin(a+ b)x 


74. fosecx tan x dx = sec x 


75. foesex cot x dx = —cscx 


76. f cos”x sin"x dx 


77. f x"sin ax dx = 


1 : n pe 
78. f *"eosax dx = 3 "sin ax - m fe" ‘sin ax dx 


n 


79. f xtem ax =X 


m—t 


2(a — b) 2(a + b) 


mtn mtn 


+ an— I m+] 


m+n 


sin xX COS x + 


n—-I| 
m+n 


(a* ~ b’) 


syntl = : 
cos” xsin"™ x , m—1 fooosr*x sin"x dx 


f cos’”x sin” ~2x dx 


n _ 
- dy teeeax + of ‘cos ax dx 
a 


ax 


n = 
— a ix 194% dy 
a 


80. [rrnacas = x7] Inax _ l 


n m =x 
81. f* (in ax)” dx = 
82. fe*sin bx dx = 


83. f e*cos bx dx = 


atl asd 
atl ae m 
5 Rte n+1 


e*(asin bx — bcos bx) 


a’ +b? 


e*(bsin bx + acos bx) 


a* + b? 


84. fsech x tanh x dx = —sechx 


85. fesch x coth x dx = —cschx 


alpha 
beta 
gamma 
delta 
epsilon 
zeta 
eta 
theta 


BIN HY AR 


Greek Alphabet 


iota 
kappa 
lambda 
mu 

nu 

xi 
omicron 
pi 


JOM, Kw aAS 


Eee Ge AAD 


fx"(naxy""! dx 


rho 
sigma 
tau 
upsilon 
phi 

chi 

psi 
omega 
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